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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:

James Williams:

Do you one of people who can't read satisfying if the sentence chained within the straightway, hold on guys
this kind of aren't like that. This Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance) book is readable through you who hate the perfect word style. You will find the data here are
arrange for enjoyable reading through experience without leaving possibly decrease the knowledge that want
to provide to you. The writer connected with Listed Volatility and Variance Derivatives: A Python-based
Guide (Wiley Finance) content conveys the thought 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 even now thinking Listed
Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) is not loveable to be your top
record reading book?

John Lee:

Nowadays reading books be a little more than want or need but also become a life style. This reading
practice give you lot of advantages. The advantages you got of course the knowledge the particular
information inside the book which improve your knowledge and information. The knowledge you get based
on what kind of reserve you read, if you want send more knowledge just go with education books but if you
want truly feel happy read one together with theme for entertaining such as comic or novel. The actual Listed
Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) is kind of book which is giving
the reader unpredictable experience.

Madeleine Bandy:

Reading a book to get new life style in this 12 months; every people loves to learn a book. When you go
through a book you can get a wide range of benefit. When you read textbooks, you can improve your
knowledge, because book has a lot of information onto it. The information that you will get depend on what
forms of book that you have read. If you wish to get information about your study, you can read education
books, but if you act like you want to entertain yourself read a fiction books, this kind of us novel, comics, in
addition to soon. The Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance)
will give you a new experience in reading through a book.

Sharon Wilson:

With this era which is the greater man or woman or who has ability in doing something more are more
treasured than other. Do you want to become one among it? It is just simple strategy to have that. What you
should do is just spending your time not much but quite enough to possess a look at some books. Among the
books in the top collection in your reading list is definitely Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance). This book that is qualified as The Hungry Slopes can get you closer in
turning into precious person. By looking up and review this guide you can get many advantages.
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