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A unique, in-depth guide to options pricing and valuing their greeks, along with a four dimensional
approach towards the impact of changing market circumstances on options

How to Calculate Options Prices and Their Greeks is the only book of its kind, showing you how to value
options and the greeks according to the Black Scholes model but also how to do this without consulting a
model. You'll build a solid understanding of options and hedging strategies as you explore the concepts of
probability, volatility, and put call parity, then move into more advanced topics in combination with a four-
dimensional approach of the change of the P&L of an option portfolio in relation to strike, underlying,
volatility, and time to maturity. This informative guide fully explains the distribution of first and second
order Greeks along the whole range wherein an option has optionality, and delves into trading strategies,
including spreads, straddles, strangles, butterflies, kurtosis, vega-convexity , and more. Charts and tables
illustrate how specific positions in a Greek evolve in relation to its parameters, and digital ancillaries allow
you to see 3D representations using your own parameters and volumes.

 The Black and Scholes model is the most widely used option model, appreciated for its simplicity and
ability to generate a fair value for options pricing in all kinds of markets. This book shows you the ins and
outs of the model, giving you the practical understanding you need for setting up and managing an option
strategy.

•              Understand the Greeks, and how they make or break a strategy

•              See how the Greeks change with time, volatility, and underlying

•              Explore various trading strategies

•              Implement options positions, and more

 
Representations of option payoffs are too often based on a simple two-dimensional approach consisting of
P&L versus underlying at expiry. This is misleading, as the Greeks can make a world of difference over the
lifetime of a strategy. How to Calculate Options Prices and Their Greeks is a comprehensive, in-depth guide
to a thorough and more effective understanding of options, their Greeks, and (hedging) option strategies.
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From reader reviews:

Patrick Sherman:

The particular book How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model
from Delta to Vega (The Wiley Finance Series) has a lot details on it. So when you check out this book you
can get a lot of benefit. The book was compiled by the very famous author. This articles author makes some
research prior to write this book. This specific book very easy to read you can find the point easily after
looking over this book.

Solomon Pepper:

In this era globalization it is important to someone to obtain information. The information will make
someone to understand the condition of the world. The health of the world makes the information easier to
share. You can find a lot of recommendations to get information example: internet, newspaper, book, and
soon. You can view that now, a lot of publisher in which print many kinds of book. Often the book that
recommended to you personally is How to Calculate Options Prices and Their Greeks: Exploring the Black
Scholes Model from Delta to Vega (The Wiley Finance Series) this book consist a lot of the information in
the condition of this world now. This particular book was represented just how can the world has grown up.
The terminology styles that writer make usage of to explain it is easy to understand. Typically the writer
made some analysis when he makes this book. This is why this book appropriate all of you.

Rachel Garber:

Do you like reading a book? Confuse to looking for your favorite book? Or your book seemed to be rare?
Why so many concern for the book? But almost any people feel that they enjoy regarding reading. Some
people likes looking at, not only science book but novel and How to Calculate Options Prices and Their
Greeks: Exploring the Black Scholes Model from Delta to Vega (The Wiley Finance Series) or maybe others
sources were given know-how for you. After you know how the truly amazing a book, you feel wish to read
more and more. Science publication was created for teacher or maybe students especially. Those books are
helping them to increase their knowledge. In different case, beside science reserve, any other book likes How
to Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model from Delta to Vega (The
Wiley Finance Series) to make your spare time far more colorful. Many types of book like here.

Ollie Johnson:

A lot of e-book has printed but it takes a different approach. You can get it by internet on social media. You
can choose the most beneficial book for you, science, comic, novel, or whatever by simply searching from it.
It is named of book How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model
from Delta to Vega (The Wiley Finance Series). You can add your knowledge by it. Without departing the
printed book, it could possibly add your knowledge and make an individual happier to read. It is most
significant that, you must aware about e-book. It can bring you from one destination for a other place.
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