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L everage 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
guantitative 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 devel opments
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 | Python/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:

Luther Ritenour:

Do you have favorite book? Should you have, what is your favorite's book? E-book is very important thing
for us to know everything in the world. Each reserve has different aim as well as goal; it means that e-book
has different type. Some people experience enjoy to spend their the perfect time to read a book. They may be
reading whatever they acquire because their hobby will be reading a book. What about the person who don't
like studying a book? Sometime, particular person feel need book when they found difficult problem or
maybe exercise. Well, probably you will need this Listed Volatility and Variance Derivatives: A Python-
based Guide (Wiley Finance).

Tony Valdez:

The actual book Listed Volatility and VVariance Derivatives. A Python-based Guide (Wiley Finance) has alot
of knowledge on it. So when you make sure to read this book you can get alot of advantage. The book was
compiled by the very famous author. The writer makes some research before write this book. That book very
easy to read you will get the point easily after reading this article book.

Tina Wilson:

Playing with family in the park, coming to see the water world or hanging out with friendsis thing that
usually you will have done when you have spare time, after that why you don't try factor that really opposite
from that. A single activity that make you not experiencing tired but still relaxing, trilling like on roller
coaster you are ride on and with addition associated with. Even you love Listed Volatility and Variance
Derivatives: A Python-based Guide (Wiley Finance), you can enjoy both. It is good combination right, you
still desire to missit? What kind of hang-out typeisit? Oh seriously its mind hangout people. What? Still
don't understand it, oh come on its named reading friends.

Sean Martinez;

Areyou kind of stressful person, only have 10 or maybe 15 minute in your day to upgrading your mind
expertise or thinking skill possibly analytical thinking? Then you are having problem with the book in
comparison with can satisfy your small amount of time to read it because all this time you only find book
that need more time to be learn. Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley
Finance) can be your answer mainly because it can be read by an individual who have those short free time
problems.
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