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sophisticated options traders need systematic reliable
approaches for identifying the best option combinations
underlying assets and strategies this book makes these
approaches available for the first time leading edge traders and
researchers sergey izraylevich and vadim tsudikman treat the
option market as a whole an unlimited set of trading variants
composed of all option combinations that can be constructed at
any specific time moment using all possible strategies and
underlying assets they introduce a system that permits thorough
analysis and comparison of many option combinations in terms of
both expected profitability and potential risk for the first time
they formalize and classify more than a dozen criteria intended
to select preferable trading alternatives from a vast quantity of
potential opportunities and show how to apply multiple valuation
criteria concurrently to select the best possible trades by
applying these principles consistently traders can systematically
identify subtle price distortions using proven statistical
parameters they can gain a clear and consistent advantage over
competing traders transforming option trading into a continuous
process of profit generation with tightly controllable parameters
of risk and profitability

Automated Option Trading 2012

the first and only book of its kind automated options trading
describes a comprehensive step by step process for creating
automated options trading systems using the authors techniques
sophisticated traders can create powerful frameworks for the
consistent disciplined realization of well defined formalized and
carefully tested trading strategies based on their specific
requirements unlike other books on automated trading this book
focuses specifically on the unique requlrernen’éé(’(’)’ir g jYiggssecrets
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conventional automated trading algorithms every facet of the
authors approach is optimized for options including strategy
development and optimization capital allocation risk
management performance measurement back testing and walk
forward analysis and trade execution the authors system reflects
a continuous process of valuation structuring and long term
management of investment portfolios not just individual
instruments introducing systematic approaches for handling
portfolios containing option combinations related to different
underlying assets with these techniques it is finally possible to
effectively automate options trading at the portfolio level this
book will be an indispensable resource for serious options
traders working individually in hedge funds or in other
institutions
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Trading (Collection) 2012-08-01

a brand new collection of state of the art option trading
techniques from world renowned experts sergey izraylevich and
vadim tsudikman now in a convenient e format at a great price
leading edge option trading techniques for serious investors
traders and portfolio managers writing for serious investors
traders hedge fund managers and quants pioneering option
experts sergey izraylevich and vadim tsudikman introduce
important new techniques for maximizing option profits
controlling risk and consistently identifying trades optimized for
your goals and strategies first in systematic options trading
evaluating analyzing and profiting from mispriced option
opportunities izraylevich and tsudikmanintroducereliable new
ways to identify your best option combinations underlying assets
and strategies they treat the option market as a whole an
unlimited set of trading variants composed of all option
combinations that can be constructed at any syeuiféclyingneadrets
using all possible strategies and underlying assets filosirgoaxpéut
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risk it formalizes and classifies over a dozen criteria intended to
select preferable trading alternatives from a vast quantity of
potential opportunities showing how to apply multiple valuation
criteria concurrently to systematically identify subtle price
distortions and consistently select trades that meet optimal
parameters next in automated option trading create optimize and
test automated trading systems they present thefirst complete
step by step guide to creating profitable automated systems for
the disciplined realization of well defined formalized and tested
option strategies every facet of their approach is optimized for
options including strategy development capital allocation risk
management performance measurement back testing walk
forward analysis and trade execution their system incorporates
continuous valuation structuring and long term management of
investment portfolios not just individual instruments and can
systematically handle option combinations related to different
underlying assets making it possible to finally automate options
trading at the portfolio level from world renowned option trading
experts sergey izraylevich ph d and vadim tsudikman

Options Strategies for the Agile
Investor (Collection) 2010-12-07

this is the ebook version of the printed book 7 breakthrough
options trading strategies with everything you need to know to
apply them seven options strategies every savvy trader needs to
master each presented concisely with real world guidance from a
world class expert discover powerful swing trading alternatives
strategies utilizing low risk spreads better ways to pick covered
calls how to compare investments through ranking analysis how
to use short puts and synthetic stock even how to recover from
losses from world renowned leaders and experts including
michael thomsett and sergey izraylevich
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the classification measurement and management of risk are
central problems in the investment process over the past 25
years value at risk var became the common universal standard in
risk measurement however the financial crisis of 2007 2009
clearly demonstrated great discrepancies in risk estimates based
on this indicator in this report three of the field s leading experts
objectively consider each key criticism of var in recent
professional literature including var s underestimation of the
magnitude and frequency of extreme outcomes the difficulty of
obtaining reliable var estimates for complex portfolios the limited
value of historical data imperfections in the effective market
hypothesis that underlies var and several more next the authors
carefully review refinements and alternatives that have been
proposed as potential replacements or complements including
conditional var expected shortfall shock var modifications in the
handling of parameters uncertainty liquidity adjustment higher
moments and more they conclude by discussing why a sound risk
management system continues to require deep understanding of
complex adaptive and often irrational market mechanisms and
still cannot be reduced to a mere combination of indicators no
matter how sophisticated they are
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