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This publication aimsto fill the void between books providing an introduction to
derivatives, and advanced books whose target audience are members of
quantitative modelling community.

In order to appeal to the widest audience, this publication tries to assume the least
amount of prior knowledge. The content quickly moves onto more advanced
subjectsin order to concentrate on more practical and advanced topics.

“A master piece to learn in anutshell all the essentials about volatility with a
practical and lively approach. A must read!”
Carole Bernard, Equity Derivatives Specialist at Bloomberg

“This book could be seen as the ‘volatility bible'!”
Markus-Alexander Flesch, Head of Sales & Marketing at Eurex

“1 highly recommend this book both for those new to the equity derivatives
business, and for more advanced readers. The balance between theory and
practiceis struck At-The-Money”

Paul Stephens, Head of Institutional Marketing at CBOE

“One of the best resources out there for the volatility community”
Paul Britton, CEO and Founder of Capstone Investment Advisors

“Colin has managed to convey often complex derivative and volatility concepts
with an admirable simplicity, a welcome change from the al-too-dense tomes
one usually finds on the subject”

Edmund Shing PhD, former Proprietary Trader at BNP Paribas

“In acrowded space, Colin has supplied a useful and concise guide”
Gary Delany, Director Europe at the Options Industry Council
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Editorial Review
Users Review
From reader reviews:
Benjamin White:

In this 21st centuries, people become competitive in most way. By being competitive today, people have do
something to make all of them survives, being in the middle of often the crowded place and notice by means
of surrounding. One thing that often many people have underestimated this for awhile isreading. Y ep, by
reading a e-book your ability to survive increase then having chance to stand up than other is high. In your
case who want to start reading the book, we give you that Trading Volatility: Trading Volatility, Correlation,
Term Structure and Skew book as starter and daily reading e-book. Why, because this book is greater than
just a book.

John Kirk:

Spent a free time to be fun activity to complete! A lot of people spent their down time with their family, or
their particular friends. Usually they undertaking activity like watching television, about to beach, or picnic
from the park. They actually doing ditto every week. Do you feel it? Do you need to something different to
fill your free time/ holiday? May be reading a book may be option to fill your free of charge time/ holiday.
The first thing that you ask may be what kinds of guide that you should read. If you want to test look for
book, may be the reserve untitled Trading Volatility: Trading Volatility, Correlation, Term Structure and
Skew can be good book to read. May be it may be best activity to you.

Lorna Dews:

A lot of people always spent their own free time to vacation as well as go to the outside with them friends
and family or their friend. Were you aware? Many alot of people spent that they free time just watching TV,
aswell as playing video games all day long. If you need to try to find a new activity that is ook different you
can read any book. It isreally fun for yourself. If you enjoy the book that you read you can spent the whole
day to reading areserve. The book Trading Volatility: Trading Volatility, Correlation, Term Structure and
Skew it is extremely good to read. There are alot of those who recommended this book. They were enjoying
reading this book. In case you did not have enough space to devel op this book you can buy typically the e-
book. Y ou can mOore quickly to read this book from your smart phone. The price is not to fund but this book
possesses high quality.

TammieTorres:

Reading can called mind hangout, why? Because if you are reading a book specially book entitled Trading



Volatility: Trading Volatility, Correlation, Term Structure and Skew the mind will drift away trough every
dimension, wandering in most aspect that maybe unfamiliar for but surely will end up your mind friends.
Imaging each and every word written in a e-book then become one form conclusion and explanation this
maybe you never get previous to. The Trading Volatility: Trading Volatility, Correlation, Term Structure and
Skew giving you an additional experience more than blown away your mind but also giving you useful info
for your better lifein this particular era. So now let us demonstrate the relaxing pattern thisis your body and
mind will be pleased when you are finished examining it, like winning an activity. Do you want to try this
extraordinary spending spare time activity?
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