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	Supercharge options analytics and hedging using the power ofPython


	Derivatives Analytics with Python shows you how toimplement market-consistent valuation and hedging approaches usingadvanced financial models, efficient numerical techniques, and thepowerful capabilities of the Python programming language. Thisunique guide offers detailed explanations of all theory, methods,and processes, giving you the background and tools necessary tovalue stock index options from a sound foundation. You'll find anduse self-contained Python scripts and modules and learn how toapply Python to advanced data and derivatives analytics as youbenefit from the 5,000+ lines of code that are provided to help youreproduce the results and graphics presented. Coverage includesmarket data analysis, risk-neutral valuation, Monte Carlosimulation, model calibration, valuation, and dynamic hedging, withmodels that exhibit stochastic volatility, jump components,stochastic short rates, and more. The companion website featuresall code and IPython Notebooks for immediate execution andautomation.


	Python is gaining ground in the derivatives analytics space,allowing institutions to quickly and efficiently deliver portfolio,trading, and risk management results. This book is the financeprofessional's guide to exploiting Python's capabilities forefficient and performing derivatives analytics.

	
		Reproduce major stylized facts of equity and options marketsyourself
	
		Apply Fourier transform techniques and advanced Monte Carlopricing
	
		Calibrate advanced option pricing models to market data
	
		Integrate advanced models and numeric methods to dynamicallyhedge options



	Recent developments in the Python ecosystem enable analysts toimplement analytics tasks as performing as with C or C++, but usingonly about one-tenth of the code or even less. DerivativesAnalytics with Python — Data Analysis, Models, Simulation,Calibration and Hedging shows you what you need to know tosupercharge your derivatives and risk analytics efforts.
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Black-Box Models of Computation in CryptologyVieweg and Teubner, 2012

	Generic group algorithms solve computational problems defined over algebraic groups without exploiting properties of a particular representation of group elements. This is modeled by treating the group as a black-box. The fact that a computational problem cannot be solved by a reasonably restricted class of algorithms may be seen as support...
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Practical Project Management for Building and Construction (ESI International Project Management Series)Auerbach Publications, 2012

	Practical Project Management for Building and Construction covers the 14 knowledge areas of project management that are essential for successful projects in the construction industry. For each knowledge area, it explains the processes for scope, time, risk, cost, and resource management. Filled with work and process flow...
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The End of Poverty: Economic Possibilities for Our TimePenguin Press, 2005
He has been cited by The New York Times Magazine as "probably the most important economist in the world" and by Time as "the world's best-known economist." He has advised an extraordinary range of world leaders and international institutions on the full range of issues related to creating economic success and reducing...
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Haloalkyne Chemistry (SpringerBriefs in Molecular Science)Springer, 2015

	This book presents efficient and practical methods for the synthesis of various functionalized organic molecules from haloalkynes through different reaction processes such as cross-coupling reactions, nucleophilic additions and cycloadditions. It consists of four chapters demonstrating interesting examples of these transformations, and...
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Foundation Silverlight 3 AnimationFriends of Ed, 2009
Wow. Silverlight has really come a long way since I started using it. It’s kind of interesting to look back a mere two years (roughly) and think about how the workflow has changed. Of even more interest is the staggering speed at which new features are being added. In the time I’ve been using Silverlight, it has grown from a somewhat...
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Handbook of Operations Research for Homeland SecuritySpringer, 2012

	This new Handbook addresses the state of the art in the application of operations research models to problems in preventing terrorist attacks, planning and preparing for emergencies, and responding to and recovering from disasters. The purpose of the book is to enlighten policy makers and decision makers about the power of operations research...






	





©2021 LearnIT (support@pdfchm.net) - Privacy Policy
