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Book ***** Print on Demand *****.Exploiting Earnings Volatility
introduces an innovative new framework for evaluating,
optimizing, and trading option strategies to profit from
earnings-related pricing anomalies. Leveraging his extensive
background in option-pricing and decades of experience in
investment management and trading, Brian Johnson developed
this inventive approach specifically to design and manage
option earnings strategies. In an Active Trader article titled
Modeling Implied Volatility, Mr. Johnson introduced a formula
for aggregating discrete volatility measures into a single metric
that can be used with conventional option pricing formulas to
accurately model implied volatility before and after earnings
announcements. The practical application of this formula has
profound implications for option trading and strategy
development. Exploiting Earnings Volatility is written in a clear,
understandable fashion and explains how to use this novel
approach to 1) solve for the expected level of earnings volatility
implicitly priced in an option matrix, 2) calculate historical levels
of realized and implied earnings volatility, 3) develop strategies
to exploit divergences between the two, and 4) calculate
expected future levels of implied volatility before and after
earnings announcements. Furthermore, Exploiting...
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This pdf is really gripping and intriguing. it was actually writtern very completely and beneficial. You wont really feel
monotony at whenever you want of your time (that's what catalogues are for about in the event you request me).
-- Ms. Gr a cie Nicola s-- Ms. Gr a cie Nicola s

A very awesome ebook with perfect and lucid information. It is really simplified but unexpected situations in the 50 %
of your pdf. I am pleased to let you know that here is the greatest book i have study inside my very own lifestyle and
can be he greatest ebook for at any time.
-- Noa h B r uen-- Noa h B r uen
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