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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
guantitative 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

“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 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

About the Author

Before becoming an author, Colin Bennett was a Managing Director and Head of Quantitative and
Derivative Strategy at Banco Santander, Head of Delta 1 Research at Barclays Capital, and Head of
Convertible and Derivative Research at Dresdner Kleinwort. Colin started his career in Convertible Bond
Research at Merrill Lynch, after studying Mathematics and Electrical Engineering at Cambridge University.
In the 1993 National Mathematics Contest Colin came 16th in the UK. He has also worked in Equity
Derivative Sales, and as a Desk Analyst for the equity derivative trading desk. Colin is aregular speaker at
CBOE, Eurex, Marcus Evans, Futures and Option World, Risk Magazine and Bloomberg conferences.

Users Review
From reader reviews:
GretaHarty:

Throughout other case, little individual s like to read book Trading Volatility: Trading Volatility, Correlation,
Term Structure and Skew. Y ou can choose the best book if you appreciate reading a book. Given that we
know about how isimportant a new book Trading Volatility: Trading Volatility, Correlation, Term Structure
and Skew. Y ou can add knowledge and of course you can around the world by the book. Absolutely right,
because from book you can realize everything! From your country until foreign or abroad you will end up
known. About simple matter until wonderful thing it is possible to know that. In this era, we can easily open
abook or maybe searching by internet unit. It is called e-book. Y ou can utilize it when you feel fed up to go
to the library. Let's go through.

John Lee

Hey guys, do you really wants to finds a new book to read? May be the book with the title Trading
Volatility: Trading Volatility, Correlation, Term Structure and Skew suitable to you? Often the book was
written by famous writer in this era. The book untitled Trading Volatility: Trading Volatility, Correlation,
Term Structure and Skewis one of several books in which everyone read now. This kind of book was
inspired lots of peoplein the world. When you read this guide you will enter the new shape that you ever
know just before. The author explained their thought in the simple way, consequently al of people can easily
to recognise the core of thisreserve. This book will give you alarge amount of information about this world
now. To help you to see the represented of the world in this book.

Richard Forbes:

Do you have something that that suits you such as book? The publication lovers usually prefer to choose
book like comic, quick story and the biggest one is novel. Now, why not hoping Trading Volatility: Trading
Volatility, Correlation, Term Structure and Skew that give your pleasure preference will be satisfied by
simply reading this book. Reading practice all over the world can be said as the opportunity for people to
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know world agreat deal better then how they react toward the world. It can't be mentioned constantly that
reading addiction only for the geeky person but for all of you who wants to possibly be success person. So,
for every you who want to start examining as your good habit, you are able to pick Trading Volatility:
Trading Volatility, Correlation, Term Structure and Skew become your own starter.

Victoria M anson:

In this age globalization it isimportant to someone to get information. The information will make a
professional understand the condition of the world. The condition of the world makes the information much
easier to share. You can find alot of referrals to get information example: internet, classifieds, book, and
soon. You will seethat now, alot of publisher this print many kinds of book. The book that recommended to
you personally is Trading Volatility: Trading Volatility, Correlation, Term Structure and Skew this
publication consist alot of the information with the condition of thisworld now. This book was represented
how can the world has grown up. The vocabulary styles that writer value to explain it is easy to understand.
The writer made some investigation when he makes this book. That is why this book suited all of you.
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