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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:

Geraldine Matson:

Book is to be different for every grade. Book for children until adult are different content. As we know that
book is very important for us. The book Listed Volatility and Variance Derivatives: A Python-based Guide
(Wiley Finance) was making you to know about other know-how and of course you can take more
information. It doesn't matter what advantages for you. The guide Listed Volatility and Variance Derivatives:
A Python-based Guide (Wiley Finance) is not only giving you a lot more new information but also for being
your friend when you really feel bored. You can spend your current spend time to read your e-book. Try to
make relationship together with the book Listed Volatility and Variance Derivatives: A Python-based Guide
(Wiley Finance). You never feel lose out for everything when you read some books.

Molly Edwards:

The book untitled Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance)
contain a lot of information on that. The writer explains her idea with easy means. The language is very clear
and understandable all the people, so do not worry, you can easy to read the item. The book was authored by
famous author. The author gives you in the new period of literary works. You can read this book because you
can please read on your smart phone, or device, so you can read the book in anywhere and anytime. In a
situation you wish to purchase the e-book, you can wide open their official web-site and also order it. Have a
nice go through.

Robert Collado:

This Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) is completely new
way for you who has fascination to look for some information given it relief your hunger of knowledge.
Getting deeper you on it getting knowledge more you know or you who still having little bit of digest in
reading this Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance) can be the
light food for you personally because the information inside this specific book is easy to get through anyone.
These books create itself in the form which can be reachable by anyone, sure I mean in the e-book
application form. People who think that in reserve form make them feel tired even dizzy this e-book is the
answer. So there is no in reading a book especially this one. You can find actually looking for. It should be
here for you. So , don't miss the item! Just read this e-book style for your better life and also knowledge.

Betsy Aguilar:

Don't be worry for anyone who is afraid that this book may filled the space in your house, you might have it
in e-book approach, more simple and reachable. This kind of Listed Volatility and Variance Derivatives: A
Python-based Guide (Wiley Finance) can give you a lot of pals because by you investigating this one book
you have matter that they don't and make you actually more like an interesting person. That book can be one
of one step for you to get success. This guide offer you information that perhaps your friend doesn't



understand, by knowing more than other make you to be great people. So , why hesitate? We need to have
Listed Volatility and Variance Derivatives: A Python-based Guide (Wiley Finance).
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