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Leverage Python for expert-level volatility and variance derivative trading

Listed Volatility and Variance Derivatives is a comprehensive treatment of all aspects of these increasingly
popular derivatives products, and has the distinction of being both the first to cover European volatility and
variance products provided by Eurex and the first to offer Python code for implementing comprehensive
quantitative analyses of these financial products. For those who want to get started right away, the book is
accompanied by a dedicated Web page and a Github repository that includes all the code from the book for
easy replication and use, as well as a hosted version of all the code for immediate execution.

Python is fast making inroads into financial modelling and derivatives analytics, and recent developments
allow Python to be as fast as pure C++ or C while consisting generally of only 10% of the code lines
associated with the compiled languages. This complete guide offers rare insight into the use of Python to
undertake complex quantitative analyses of listed volatility and variance derivatives.

Learn how to use Python for data and financial analysis, and reproduce stylised facts on volatility and●

variance markets
Gain an understanding of the fundamental techniques of modelling volatility and variance and the model-●

free replication of variance
Familiarise yourself with micro structure elements of the markets for listed volatility and variance●

derivatives
Reproduce all results and graphics with IPython/Jupyter Notebooks and Python codes that accompany the●

book

Listed Volatility and Variance Derivatives is the complete guide to Python-based quantitative analysis of
these Eurex derivatives products.
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From reader reviews:

Tanya Minor:

Throughout other case, little people like to read book Listed Volatility and Variance Derivatives: A Python-
based Guide (Wiley Finance). You can choose the best book if you like reading a book. As long as we know
about how is important a new book Listed Volatility and Variance Derivatives: A Python-based Guide
(Wiley Finance). You can add information and of course you can around the world by way of a book.
Absolutely right, because from book you can understand everything! From your country until finally foreign
or abroad you may be known. About simple point until wonderful thing you are able to know that. In this era,
we can open a book or searching by internet device. It is called e-book. You may use it when you feel
uninterested to go to the library. Let's study.

Dale Burt:

Book is actually written, printed, or descriptive for everything. You can understand everything you want by a
reserve. Book has a different type. We all know that that book is important factor to bring us around the
world. Beside that you can your reading proficiency was fluently. A reserve Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance) will make you to always be smarter. You can feel a lot
more confidence if you can know about almost everything. But some of you think this open or reading some
sort of book make you bored. It's not make you fun. Why they may be thought like that? Have you looking
for best book or ideal book with you?

Luis Herrick:

Do you one among people who can't read pleasant if the sentence chained in the straightway, hold on guys
this aren't like that. This Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance)
book is readable by you who hate those perfect word style. You will find the data here are arrange for
enjoyable examining experience without leaving perhaps decrease the knowledge that want to offer to you.
The writer associated with Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance) content conveys thinking easily to understand by many individuals. The printed and e-book are not
different in the articles but it just different as it. So , do you still thinking Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance) is not loveable to be your top list reading book?

Shirley Cochran:

You can spend your free time to learn this book this book. This Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance) is simple to bring you can read it in the playground, in the beach, train
as well as soon. If you did not possess much space to bring often the printed book, you can buy typically the
e-book. It is make you better to read it. You can save the book in your smart phone. Thus there are a lot of
benefits that you will get when one buys this book.
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