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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:

Bruce Brown:

The book Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) can give more
knowledge and information about everything you want. Why must we leave the good thing like a book
Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance)? A number of you have a
different opinion about book. But one aim in which book can give many info for us. It is absolutely proper.
Right now, try to closer using your book. Knowledge or info that you take for that, you could give for each
other; it is possible to share all of these. Book Listed Volatility and Variance Derivatives: A Python-based
Guide (Wiley Finance) has simple shape nevertheless, you know: it has great and big function for you. You
can seem the enormous world by open and read a publication. So it is very wonderful.

Richard Mills:

Here thing why this specific Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance) are different and dependable to be yours. First of all studying a book is good but it depends in the
content of computer which is the content is as tasty as food or not. Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance) giving you information deeper since different ways, you
can find any guide out there but there is no reserve that similar with Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance). It gives you thrill reading through journey, its open up
your eyes about the thing in which happened in the world which is possibly can be happened around you.
You can bring everywhere like in recreation area, café, or even in your way home by train. Should you be
having difficulties in bringing the branded book maybe the form of Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance) in e-book can be your option.

Stewart Moore:

Spent a free a chance to be fun activity to try and do! A lot of people spent their sparetime with their family,
or all their friends. Usually they carrying out activity like watching television, likely to beach, or picnic
inside park. They actually doing ditto every week. Do you feel it? Will you something different to fill your
personal free time/ holiday? Can be reading a book might be option to fill your free time/ holiday. The first
thing you will ask may be what kinds of guide that you should read. If you want to test look for book, may be
the book untitled Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) can be
excellent book to read. May be it could be best activity to you.

Kathleen Carroll:

As we know that book is essential thing to add our information for everything. By a book we can know
everything we want. A book is a range of written, printed, illustrated or maybe blank sheet. Every year had
been exactly added. This e-book Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance) was filled regarding science. Spend your extra time to add your knowledge about your science



competence. Some people has various feel when they reading some sort of book. If you know how big good
thing about a book, you can experience enjoy to read a book. In the modern era like currently, many ways to
get book that you just wanted.
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