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Supercharge options analytics and hedging using the power of Python

Derivatives Analytics with Python shows you how to implement market-consistent valuation and hedging
approaches using advanced financial models, efficient numerical techniques, and the powerful capabilities of
the Python programming language. This unique guide offers detailed explanations of all theory, methods,
and processes, giving you the background and tools necessary to value stock index options from a sound
foundation. You'll find and use self-contained Python scripts and modules and learn how to apply Python to
advanced data and derivatives analytics as you benefit from the 5,000+ lines of code that are provided to help
you reproduce the results and graphics presented. Coverage includes market data analysis, risk-neutral
valuation, Monte Carlo simulation, model calibration, valuation, and dynamic hedging, with models that
exhibit stochastic volatility, jump components, stochastic short rates, and more. The companion website
features all code and IPython Notebooks for immediate execution and automation.

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 finance professional's guide to
exploiting Python's capabilities for efficient and performing derivatives analytics.

Reproduce major stylized facts of equity and options markets yourself●

Apply Fourier transform techniques and advanced Monte Carlo pricing●

Calibrate advanced option pricing models to market data●

Integrate advanced models and numeric methods to dynamically hedge options●

Recent developments in the Python ecosystem enable analysts to implement analytics tasks as performing as
with C or C++, but using only about one-tenth of the code or even less. Derivatives Analytics with Python —
Data Analysis, Models, Simulation, Calibration and Hedging shows you what you need to know to
supercharge your derivatives and risk analytics efforts.
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From reader reviews:

Edward Upton:

This Derivatives Analytics with Python: Data Analysis, Models, Simulation, Calibration and Hedging (The
Wiley Finance Series) book is absolutely not ordinary book, you have it then the world is in your hands. The
benefit you have by reading this book is usually information inside this book incredible fresh, you will get
details which is getting deeper anyone read a lot of information you will get. That Derivatives Analytics with
Python: Data Analysis, Models, Simulation, Calibration and Hedging (The Wiley Finance Series) without we
know teach the one who studying it become critical in contemplating and analyzing. Don't always be worry
Derivatives Analytics with Python: Data Analysis, Models, Simulation, Calibration and Hedging (The Wiley
Finance Series) can bring when you are and not make your handbag space or bookshelves' grow to be full
because you can have it within your lovely laptop even cellphone. This Derivatives Analytics with Python:
Data Analysis, Models, Simulation, Calibration and Hedging (The Wiley Finance Series) having fine
arrangement in word and also layout, so you will not truly feel uninterested in reading.

Joan Toon:

This book untitled Derivatives Analytics with Python: Data Analysis, Models, Simulation, Calibration and
Hedging (The Wiley Finance Series) to be one of several books in which best seller in this year, this is
because when you read this book you can get a lot of benefit onto it. You will easily to buy this particular
book in the book retailer or you can order it by way of online. The publisher on this book sells the e-book
too. It makes you more readily to read this book, because you can read this book in your Smart phone. So
there is no reason to your account to past this e-book from your list.

Gigi Brown:

Your reading 6th sense will not betray you, why because this Derivatives Analytics with Python: Data
Analysis, Models, Simulation, Calibration and Hedging (The Wiley Finance Series) reserve written by well-
known writer whose to say well how to make book that could be understand by anyone who else read the
book. Written within good manner for you, leaking every ideas and publishing skill only for eliminate your
personal hunger then you still doubt Derivatives Analytics with Python: Data Analysis, Models, Simulation,
Calibration and Hedging (The Wiley Finance Series) as good book not simply by the cover but also by the
content. This is one e-book that can break don't judge book by its deal with, so do you still needing an
additional sixth sense to pick this specific!? Oh come on your studying sixth sense already alerted you so
why you have to listening to a different sixth sense.

Betty Jordan:

Reading a book being new life style in this 12 months; every people loves to read a book. When you learn a
book you can get a large amount of benefit. When you read guides, you can improve your knowledge, simply
because book has a lot of information upon it. The information that you will get depend on what sorts of



book that you have read. If you wish to get information about your study, you can read education books, but
if you want to entertain yourself read a fiction books, this kind of us novel, comics, and soon. The
Derivatives Analytics with Python: Data Analysis, Models, Simulation, Calibration and Hedging (The Wiley
Finance Series) offer you a new experience in reading a book.
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