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Commodity Option Pricing: A Practitioner’s Guide covers commodity option pricing for quantitative
analysts, traders or structurers in banks, hedge funds and commodity trading companies.

Based on the author’s industry experience with commodity derivatives, this book provides a thorough and
mathematical introduction to the various market conventions and models used in commodity option pricing.
It introduces the various derivative products typically traded for commodities and describes how these
models can be calibrated and used for pricing and risk management. The book has been developed with input
from traders and examples using real world data, together with relevant up to date academic research.

The book includes practical descriptions of market conventions and quote codes used in commodity markets
alongside typical products seen in broker quotes and used in calibration. Also discussed are commodity
models and their mathematical derivation and volatility surface modelling for traded commodity derivatives.
Gold, silver and other precious metals are addressed, including gold forward and gold lease rates, as well as
copper, aluminium and other base metals, crude oil and natural gas, refined energy and electricity. There are
also sections on the products encountered in commodities such as crack spread and spark spread options and
alternative commodities such as carbon emissions, weather derivatives, bandwidth and telecommunications
trading, plastics and freight.

Commodity Option Pricing is ideal for anyone working in commodities or aiming to make the transition into
the area, as well as academics needing to familiarize themselves with the industry conventions of the
commodity markets.
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From reader reviews:

Joann Hamilton:

Why don't make it to become your habit? Right now, try to ready your time to do the important behave, like
looking for your favorite publication and reading a guide. Beside you can solve your long lasting problem;
you can add your knowledge by the reserve entitled Commodity Option Pricing: A Practitioner's Guide (The
Wiley Finance Series). Try to the actual book Commodity Option Pricing: A Practitioner's Guide (The Wiley
Finance Series) as your close friend. It means that it can to get your friend when you feel alone and beside
associated with course make you smarter than in the past. Yeah, it is very fortuned to suit your needs. The
book makes you considerably more confidence because you can know almost everything by the book. So ,
let's make new experience along with knowledge with this book.

Anthony Collins:

In this 21st hundred years, people become competitive in every way. By being competitive at this point,
people have do something to make these people survives, being in the middle of typically the crowded place
and notice by surrounding. One thing that occasionally many people have underestimated it for a while is
reading. That's why, by reading a book your ability to survive improve then having chance to endure than
other is high. For you who want to start reading any book, we give you this specific Commodity Option
Pricing: A Practitioner's Guide (The Wiley Finance Series) book as starter and daily reading guide. Why,
because this book is usually more than just a book.

Suzanne Crider:

Do you really one of the book lovers? If so, do you ever feeling doubt when you find yourself in the book
store? Make an effort to pick one book that you find out the inside because don't ascertain book by its handle
may doesn't work the following is difficult job because you are scared that the inside maybe not while
fantastic as in the outside search likes. Maybe you answer may be Commodity Option Pricing: A
Practitioner's Guide (The Wiley Finance Series) why because the wonderful cover that make you consider
with regards to the content will not disappoint you actually. The inside or content is fantastic as the outside
or even cover. Your reading 6th sense will directly direct you to pick up this book.

Brenda Robert:

Don't be worry should you be afraid that this book will probably filled the space in your house, you may
have it in e-book approach, more simple and reachable. This particular Commodity Option Pricing: A
Practitioner's Guide (The Wiley Finance Series) can give you a lot of pals because by you taking a look at
this one book you have matter that they don't and make you actually more like an interesting person. This
kind of book can be one of one step for you to get success. This book offer you information that perhaps
your friend doesn't understand, by knowing more than different make you to be great people. So , why
hesitate? We should have Commodity Option Pricing: A Practitioner's Guide (The Wiley Finance Series).
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