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This publication aims to 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 subjects in order to concentrate on more
practical and advanced topics.

“A master piece to learn in a nutshell 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

“I highly recommend this book both for those new to the equity derivatives business, and for more advanced
readers. The balance between theory and practice is 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 all-too-dense tomes one usually finds on the subject”
Edmund Shing PhD, former Proprietary Trader at BNP Paribas

“In a crowded space, Colin has supplied a useful and concise guide”
Gary Delany, Director Europe at the Options Industry Council
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From reader reviews:

Scottie Hicks:

In other case, little individuals like to read book Trading Volatility: Trading Volatility, Correlation, Term
Structure and Skew. You can choose the best book if you want reading a book. Providing we know about
how is important any book Trading Volatility: Trading Volatility, Correlation, Term Structure and Skew.
You can add information and of course you can around the world by a book. Absolutely right, simply
because from book you can know everything! From your country until finally foreign or abroad you will find
yourself known. About simple issue until wonderful thing you can know that. In this era, we could open a
book as well as searching by internet device. It is called e-book. You may use it when you feel bored to go to
the library. Let's study.

Patricia Cockrell:

Reading a guide tends to be new life style with this era globalization. With examining you can get a lot of
information that can give you benefit in your life. Together with book everyone in this world could share
their idea. Textbooks can also inspire a lot of people. A lot of author can inspire all their reader with their
story or even their experience. Not only situation that share in the books. But also they write about the
information about something that you need instance. How to get the good score toefl, or how to teach your
children, there are many kinds of book that you can get now. The authors nowadays always try to improve
their proficiency in writing, they also doing some research before they write with their book. One of them is
this Trading Volatility: Trading Volatility, Correlation, Term Structure and Skew.

Jack McCurdy:

In this era globalization it is important to someone to get information. The information will make
professionals understand the condition of the world. The condition of the world makes the information
quicker to share. You can find a lot of references to get information example: internet, newspapers, book,
and soon. You can observe that now, a lot of publisher which print many kinds of book. The actual book that
recommended to you personally is Trading Volatility: Trading Volatility, Correlation, Term Structure and
Skew this guide consist a lot of the information with the condition of this world now. This particular book
was represented just how can the world has grown up. The words styles that writer require to explain it is
easy to understand. The particular writer made some investigation when he makes this book. This is why this
book suitable all of you.

Scott Hicks:

Beside this kind of Trading Volatility: Trading Volatility, Correlation, Term Structure and Skew in your
phone, it may give you a way to get closer to the new knowledge or info. The information and the knowledge
you may got here is fresh from your oven so don't become worry if you feel like an aged people live in
narrow community. It is good thing to have Trading Volatility: Trading Volatility, Correlation, Term



Structure and Skew because this book offers for your requirements readable information. Do you often have
book but you would not get what it's about. Oh come on, that won't happen if you have this in the hand. The
Enjoyable set up here cannot be questionable, like treasuring beautiful island. Use you still want to miss the
item? Find this book along with read it from now!
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