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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:

Alice Hill:

What do you think of book? It is just for students because they're still students or the idea for all people in
the world, exactly what the best subject for that? Simply you can be answered for that question above. Every
person has distinct personality and hobby per other. Don't to be forced someone or something that they don't
wish do that. You must know how great and also important the book Commodity Option Pricing: A
Practitioner's Guide (The Wiley Finance Series). All type of book is it possible to see on many resources.
You can look for the internet options or other social media.

Kathy Woodward:

Book is to be different for every grade. Book for children right up until adult are different content. As it is
known to us that book is very important normally. The book Commodity Option Pricing: A Practitioner's
Guide (The Wiley Finance Series) was making you to know about other understanding and of course you can
take more information. It is very advantages for you. The publication Commodity Option Pricing: A
Practitioner's Guide (The Wiley Finance Series) is not only giving you far more new information but also to
get your friend when you sense bored. You can spend your own personal spend time to read your reserve.
Try to make relationship together with the book Commodity Option Pricing: A Practitioner's Guide (The
Wiley Finance Series). You never feel lose out for everything should you read some books.

Lionel Huggins:

As people who live in typically the modest era should be up-date about what going on or details even
knowledge to make these people keep up with the era which can be always change and progress. Some of
you maybe will update themselves by examining books. It is a good choice for you but the problems coming
to a person is you don't know what type you should start with. This Commodity Option Pricing: A
Practitioner's Guide (The Wiley Finance Series) is our recommendation to make you keep up with the world.
Why, because this book serves what you want and need in this era.

Cynthia Tso:

Publication is one of source of expertise. We can add our information from it. Not only for students but
additionally native or citizen have to have book to know the change information of year to help year. As we
know those textbooks have many advantages. Beside most of us add our knowledge, can bring us to around
the world. From the book Commodity Option Pricing: A Practitioner's Guide (The Wiley Finance Series) we
can take more advantage. Don't that you be creative people? To be creative person must prefer to read a
book. Just choose the best book that suited with your aim. Don't possibly be doubt to change your life at this
book Commodity Option Pricing: A Practitioner's Guide (The Wiley Finance Series). You can more
attractive than now.
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