An Introduction to Options Trading ~ PDF « DIGANX4TZ5

An Introduction to Options Trading

FRANS DE WEERT

AN |NTRUDUCT[0 0 By de Weert, Frans
OPTIONS *

TRADINE ‘ Wiley, 2006. Book Condition: New. Brand New, Unread Copy in Perfect Condition. A+ Customer

. - ;‘ Service! Summary: Preface. Acknowledgements. Introduction 1. OPTIONS. 1.1 Examples. 1.2
American versus European options. 1.3 Terminology. 1.4 Early exercise of American options. 1.5
Payoffs. 1.6 Put-call Parity. 2. THE BLACK-SCHOLES FORMULA. 2.1 Volatility and the Black-Scholes
formula. 2.2 Interest rate and the Black-Scholes formula. 2.3 Pricing American options. 3.
DIVIDENDS AND THEIR EFFECT ON OPTIONS. 3.1 Forwards. 3.2 Pricing of stock options including
dividends. 3.3 Pricing options in terms of the forward. 3.4 Dividend risk for options. 3.5
Synthetics. 4. IMPLIED VOLATILITY. 4.1 Example. 4.2 Strategy and implied volatility. 5. DELTA. 5.1
Delta hedging. 5.2 The most dividend sensitive options. 5.3 Exercise-ready American calls in
dividend paying stocks. 6. THREE OTHER GREEKS. 6.1 Gamma. 6.2 Theta. 6.3 Vega. 7. THE PROFIT
OF OPTION TRADERS. 7.1 Dynamic hedging ofa long call option. 7.2 Dynamic hedging ofa short
call option. 7.3 Profit formula for dynamic formula. 7.4 The relationship between dynamic
hedging and q. 7.5 The relationship between dynamic hedging and q when the interest rate is
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These kinds ofebook is the perfect publication offered. It is among the most incredible publication i have go through. You will not feel monotony at
wheneveryou want ofyour time (that's what catalogues are for conceming ifyou check with me).
-- Delia Schoen

Undoubtedly, this is the best function by any writer. This really is for those who statte there was not a really worth reading. Its been written in an
exceptionally basic way which is merely right after i finished reading through this book by which really transformed me, change the way i really
believe.

-- Dr. Deonte Hammes DDS
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