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There has been an explosive growth in the number of corporates, investors and
financial institutions turning to structured products to achieve cost savings, risk
controls and yield enhancements. However, the exact nature, risks and
applications of these products and solutions can be complex, and problems arise
if the fundamental building blocks and principles are not fully understood. This
book explains the most popular products and strategies with a focus on
everything beyond vanilla options, dealing with these products in a literate yet
accessible manner, giving practical applications and case studies.

A special emphasis on how the client uses the products, with interviews and
descriptions of real-life deals means that it will be possible to see how the
products are applied in day-to-day situations – the theory is translated into
practice.

Note: CD-ROM/DVD and other supplementary materials are not included as part
of eBook file.
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Editorial Review

From the Inside Flap
"An excellent reference for the most widely used options and option strategies. It gives a great overview of
the products and goes further for those who are interested in the quant side. All sales, structurers and traders
should have a copy on their desk."
—Tamás Korchmáros, Credit Suisse Structured FX & Treasury Products

From the Back Cover
In recent times there has been an explosive growth in the number of corporates, investors and financial
institutions turning to structured products to achieve cost savings, risk controls and yield enhancements.
However, the exact nature, risks and applications of these products and solutions can be complex, and
problems arise if the fundamental building blocks and principles are not fully understood.

FX Options and Structured Products explains the most popular products and strategies with a focus on
everything beyond vanilla options, dealing with these products in a literate yet accessible manner, giving
practical applications and case studies. Everything from quotation conventions, seagulls, shark forwards,
bid-ask spreads, settlement, fixings, hedging accumulators, unwinding FX-linked swaps and deposits, pricing
first generation exotics using the traders’ rule of thumb.

This book has a special emphasis on how the client uses the products, with interviews and descriptions of
real-life deals means that it will be possible to see how the products are applied in day-to-day situations – the
theory is translated into practice.

Quants and Traders learn the structuring view and client perspective●

Structurers and Sales learn the quantitative fundamentals●

Newcomers learn the products and the FX particularities and jargon●

Accounting of Structured Products concisely covered●

Real life exercises and examples throughout.

About the Author
UWE WYSTUP is CEO of www.mathfinance.com, a global network of quants specializing in modeling and
implementing Foreign Exchange Exotics.
He has been working as Financial Engineer, Structurer and Consultant in FX Options Trading Teams of
Citibank, UBS, Sal. Oppenheim and Commerzbank since 1992 and became an internationally known FX
Options expert in both Academia and Practice.
Uwe holds a PhD in mathematical finance from Carnegie Mellon University and has been appointed a
professor of Quantitative Finance at HfB-Business School of Finance and Management in Frankfurt, where
he is in charge of the Master Program in Quantitative Finance.
His first book Foreign Exchange Risk co-edited with Jürgen Hakala published in 2002, he has also published
articles in Finance and Stochastics, the Journal of Derivatives and The MathFinance Newsletter.

Users Review

From reader reviews:



Gary Flint:

The book FX Options and Structured Products give you a sense of feeling enjoy for your spare time. You can
utilize to make your capable much more increase. Book can to get your best friend when you getting strain or
having big problem together with your subject. If you can make reading a book FX Options and Structured
Products to get your habit, you can get far more advantages, like add your own personal capable, increase
your knowledge about many or all subjects. You could know everything if you like open up and read a
reserve FX Options and Structured Products. Kinds of book are a lot of. It means that, science publication or
encyclopedia or other folks. So , how do you think about this e-book?

Sharon Hite:

Reading a guide can be one of a lot of pastime that everyone in the world really likes. Do you like reading
book thus. There are a lot of reasons why people love it. First reading a guide will give you a lot of new
facts. When you read a book you will get new information mainly because book is one of many ways to
share the information or maybe their idea. Second, looking at a book will make a person more imaginative.
When you reading through a book especially tale fantasy book the author will bring one to imagine the story
how the characters do it anything. Third, it is possible to share your knowledge to some others. When you
read this FX Options and Structured Products, you can tells your family, friends as well as soon about yours
e-book. Your knowledge can inspire others, make them reading a publication.

Jason Nimmons:

Your reading 6th sense will not betray a person, why because this FX Options and Structured Products
publication written by well-known writer who really knows well how to make book which can be understand
by anyone who also read the book. Written with good manner for you, leaking every ideas and creating skill
only for eliminate your personal hunger then you still uncertainty FX Options and Structured Products as
good book not just by the cover but also with the content. This is one book that can break don't determine
book by its deal with, so do you still needing yet another sixth sense to pick that!? Oh come on your reading
sixth sense already alerted you so why you have to listening to one more sixth sense.

Mildred Vang:

Is it a person who having spare time then spend it whole day through watching television programs or just
resting on the bed? Do you need something new? This FX Options and Structured Products can be the
respond to, oh how comes? It's a book you know. You are therefore out of date, spending your free time by
reading in this completely new era is common not a nerd activity. So what these textbooks have than the
others?
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