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This unique guide offers detailed explanations of all theory, methods, and processes, giving you the
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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 yourselfApply Fourier
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