
Options & Vol Resource List

For operators looking to do an even deeper dive into the world of options, we recommend checking out some of the
resources below:

Books:

● Positional Option Trading by Euan Sinclair
● Volatility Trading by Euan Sinclair
● The Second Leg Down by Krishnan
● Trading Volatility by Collin Bennett
● Option Volatility and Pricing by Sheldon Natenburg
● Dynamic Hedging by Taleb
● The Hidden Reality: Ri$k Doctor Guide to Position Adjustment and Hedging by Charles Cottle
● John Bender’s chapter from Schwager's Stock Market Wizard
● Option trading chapter in Trader Vic II, by Victor Sperandeo

Videos & Podcasts:

● Hoffstein’s Flirting with Models Podcast
● Market Huddle “Charming Vanna”
● The Derivative “Vol Curves and Vanna Charm with Cem Karsan”
● The Derivative “Wallstreet Bets Busts Wallstreet”

Blogs & Papers & Online Resources:

● Volatility Wiki by Kris Abdelmessih
○ Select content from the quant and vol community (link 1 and link 2)

● White paper regarding gamma exposure (GEX)
● Hau Volatility - White Paper regarding tracking gamma exposure
● Dispersion Options
● Hedging vs. Diversification
● Options Profit Calculator
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https://www.amazon.com/gp/product/B08HGZ5KTD/ref=dbs_a_def_rwt_hsch_vapi_taft_p1_i0
https://www.amazon.com/gp/product/B00CGH01GI/ref=dbs_a_def_rwt_hsch_vapi_taft_p1_i1
https://www.amazon.com/Second-Leg-Down-Strategies-Profiting-ebook/dp/B06X1BWGFK/ref=pd_sim_5?pd_rd_w=dkBJk&pf_rd_p=dc435707-6f1f-492e-b80d-8408db56abc9&pf_rd_r=7HD5AQZVVQPYE0NXSN8F&pd_rd_r=cc1bbdc6-cd9e-4918-9cec-f3b4dbba506f&pd_rd_wg=De7BT&pd_rd_i=B06X1BWGFK&psc=1
https://www.amazon.com/Trading-Volatility-Correlation-Term-Structure/dp/1461108756/ref=sr_1_1?dchild=1&keywords=trading+volatility+by+colin+bennett&qid=1618949779&sr=8-1
https://www.amazon.com/Option-Volatility-Pricing-Strategies-Techniques/dp/0071818774/ref=sr_1_2?dchild=1&keywords=trading+volatility+by+colin+bennett&qid=1618949795&sr=8-2
https://www.amazon.com/Dynamic-Hedging-Managing-Vanilla-Options/dp/0471152803/ref=sr_1_1?crid=2O9M2DXK8O7L2&dchild=1&keywords=dynamic+hedging+taleb&qid=1618949833&sprefix=dynamic+hedging+tale%2Caps%2C165&sr=8-1
https://www.amazon.com/Options-Trading-Adjustment-Perception-Deception/dp/0977869172/ref=sr_1_1?dchild=1&keywords=Options+Trading%3A+The+Hidden+Reality%3A+Ri%24k+Doctor+Guide+to+Position+Adjustment+and+Hedging+by+Charles+Cottle&qid=1618949878&sr=8-1
https://www.amazon.com/Stock-Market-Wizards-Interviews-Americas/dp/0066620597/ref=sr_1_1?dchild=1&keywords=stock+market+wizards&qid=1624638810&s=books&sr=1-1
https://www.amazon.com/Trader-Vic-II-Victor-Sperandeo/dp/0471248479/ref=sr_1_1?crid=6E5I0EDXYZPD&dchild=1&keywords=trader+vic+ii&qid=1624638856&s=books&sprefix=trader+vic%2Cstripbooks%2C173&sr=1-1
https://blog.thinknewfound.com/podcast/
https://www.youtube.com/watch?v=AdN2_7Xat1o&t=1s
https://www.youtube.com/watch?v=8awiGrquYXI&t=3s
https://www.youtube.com/watch?v=N3aLl9YG8V4
https://moontowermeta.com/introducing-the-moontower-volatility-wiki/
https://moontowermeta.com/introducing-the-moontower-volatility-wiki/
https://www.notion.so/Moontower-Content-by-Kris-Abdelmessih-45791cd8f485473a80aeb445b3457bab
https://squeezemetrics.com/download/white_paper.pdf
https://faac6eed-793d-4bff-8146-33b8614b8705.filesusr.com/ugd/5fe006_08f114fd7a8c48629a080aed2cc5c321.pdf
https://blog.quantinsti.com/dispersion-trading-using-options/
https://docsend.com/view/27kw3mdij4mcgtdj
https://www.optionsprofitcalculator.com/


Courses:

Macro Ops Tyler Kling Options Course (must be logged in to client dashboard)
- https://operators.macro-ops.com/sa-options-pro/

Akuna Capital University
- https://akunacapital.teachable.com/

CME Institute Course
- https://www.cmegroup.com/education/courses.html#pageNum=1&filters=cmegroup:Education/Topic/

Options
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