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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:

Danielle Smith:

Book is to be different per grade. Book for children till adult are different content. We all know that that
book is very important for us. The book Listed Volatility and Variance Derivatives: A Python-based Guide
(Wiley Finance) has been making you to know about other know-how and of course you can take more
information. It is quite advantages for you. The e-book Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance) is not only giving you more new information but also to get your friend
when you really feel bored. You can spend your spend time to read your publication. Try to make
relationship while using book Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance). You never truly feel lose out for everything should you read some books.

Toby Terry:

Reading can called head hangout, why? Because when you find yourself reading a book particularly book
entitled Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) your thoughts
will drift away trough every dimension, wandering in each aspect that maybe unidentified for but surely will
end up your mind friends. Imaging each and every word written in a guide then become one form conclusion
and explanation which maybe you never get previous to. The Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance) giving you one more experience more than blown away your thoughts
but also giving you useful info for your better life in this era. So now let us explain to you the relaxing
pattern is your body and mind will be pleased when you are finished looking at it, like winning a sport. Do
you want to try this extraordinary spending spare time activity?

Andrea Whitt:

Would you one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book
store? Make an effort to pick one book that you never know the inside because don't ascertain book by its
cover may doesn't work is difficult job because you are frightened that the inside maybe not while fantastic
as in the outside appear likes. Maybe you answer might be Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance) why because the fantastic cover that make you consider regarding the
content will not disappoint you actually. The inside or content is fantastic as the outside or perhaps cover.
Your reading 6th sense will directly show you to pick up this book.

Matthew Ibarra:

In this time globalization it is important to someone to find information. The information will make someone
to understand the condition of the world. The healthiness of the world makes the information quicker to
share. You can find a lot of personal references to get information example: internet, newspapers, book, and
soon. You can observe that now, a lot of publisher in which print many kinds of book. The particular book
that recommended for you is Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley



Finance) this reserve consist a lot of the information of the condition of this world now. That book was
represented how do the world has grown up. The language styles that writer use to explain it is easy to
understand. The actual writer made some investigation when he makes this book. That is why this book
acceptable all of you.
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