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A practical guide to the math behind options and how
that knowledge can improve your trading
performance No book on options can guarantee
success, but if a trader understands and utilizes
option math effectively, good things are going to
happen. The idea behind Options Math for Traders +
Website is to help retail option traders understand
some of the basic tenants and enduring relationships
of options, and option math, that professional and
institutional traders rely on every day. This book
skillfully highlights those strategies that are
inherently superior from an option math point of view
and explains what drives that superiority while also
examining why some strategies are inherently
inferior. The material is explained without complex
equations or technical jargon. The goal is to give you
a solid conceptual foundation of options behavior so
you can make more informed decisions when
choosing an option strategy for your market outlook.
Topics covered include the volatility premium,
because over time, options will cost more than they
are ultimately worth; skew, wherein far out of the
money put options may seem cheap from an absolute
term, but are very expensive in relative terms; and
the acceleration in option price erosion. The book also
has a companion Website, which includes links to
those sites that can scan for the best strategies
discussed in the book. Explains, in a non-technical
manner, the mathematical properties of options so
that traders can better select the right options
strategy for their market outlook Companion Website
contains timely tools that allow you to continue to
learn in a hands-on fashion long after closing the book
Written by top options expert Scott Nations Most
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independent traders have an imperfect understanding
of the math behind options pricing. With Options Math
for Traders + Website as your guide, you'll gain
valuable lessons in this area and discover how this
information can improve your trading performance.

Trading Options For Dummies
A unique, in-depth guide to options pricing and
valuing theirgreeks, along with a four dimensional
approach towards the impactof changing market
circumstances on options How to Calculate Options
Prices and Their Greeks is the onlybook of its kind,
showing you how to value options and thegreeks
according to the Black Scholes model but also how to
do thiswithout consulting a model. You'll build a solid
understanding ofoptions and hedging strategies as
you explore the concepts ofprobability, volatility, and
put call parity, then move into moreadvanced topics
in combination with a four-dimensional approach
ofthe change of the P&L of an option portfolio in
relation tostrike, underlying, volatility, and time to
maturity. Thisinformative guide fully explains the
distribution of first andsecond order Greeks along the
whole range wherein an option hasoptionality, and
delves into trading strategies, including
spreads,straddles, strangles, butterflies, kurtosis,
vega-convexity , andmore. Charts and tables illustrate
how specific positions in aGreek evolve in relation to
its parameters, and digital ancillariesallow you to see
3D representations using your own parameters
andvolumes. The Black and Scholes model is the most
widely used optionmodel, appreciated for its
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simplicity and ability to generate afair value for
options pricing in all kinds of markets. This bookshows
you the ins and outs of the model, giving you the
practicalunderstanding you need for setting up and
managing an optionstrategy. • Understand the
Greeks, and how they make or break a strategy • See
how the Greeks change with time, volatility, and
underlying • Explore various trading strategies •
Implement options positions, and more
Representations of option payoffs are too often based
on a simpletwo-dimensional approach consisting of
P&L versus underlying atexpiry. This is misleading, as
the Greeks can make a world ofdifference over the
lifetime of a strategy. How to CalculateOptions Prices
and Their Greeks is a comprehensive, in-depth
guideto a thorough and more effective understanding
of options, theirGreeks, and (hedging) option
strategies.

Day Trading Options
TRADE OPTIONS LIKE A SEASONED PRO! A TradingFloor Veteran Shares his Secrets "What I like about
Dan's book is that it's obvious he isn't just telling you
how to trade, he's telling you how he trades. There's
always a big difference between those who teach
trading from an academic standpoint and those who
have traded and have the ability to walk investors
step by step through the trade. For my money, I
always seek advice and counsel from those that walk
the walk and Dan Passarelli has walked the walk." Jon
Najarian, cofounder Trademonster.com On Dan
Passarelli’s first day as a clerk on the exchange floor,
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he spent the morning observing, practicing his hand
signals, and running errands. Around midday, the
veteran clerk he worked with said to him, “You’re up.
I’m going to lunch.” Dan survived his trial by fire and
went on to spend many years on the trading fl oor. He
credits his success as a trader and educator to the
hands-on experience he gained throughout his career.
With The Market Taker’s Edge, Passarelli shares the
knowledge and insights other floor traders keep tight
to their chests—the knowledge you need to beat the
market on a regular basis. This market maker turned
market taker delivers a focused commentary on key
concepts for operating in the options exchange like a
pro. He offers a candid look at the ups and downs of
his trading career and conveys the lessons he learned
along the way in an informative and often
entertaining way. After spending time on the floor in
his shoes, you’ll understand: How professional traders
attempt to make money—and why it’s different from
the way you make money Why market makers are not
the enemy How both market takers and market
makers can profit while taking opposite sides of the
same trade How to focus on what is important in a
trade and avoid the noise Dan Passarelli has already
taught thousands of people how to make a living as
traders, and now with The Market Taker’s Edge, he
can help you do it, too.

Trading Options Greeks
In this book, a hedge fund manager and an option
trading coach show you how to earn steady, reliable
income selling options by managing your option
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trades and running your option portfolio as a real
business with consistent, steady returns. Packed with
real-world examples, the authors show you how to
manage your own “one man” hedge fund and make
consistent profits from selling options by applying the
basic framework and fundamental business model
and principles of an “insurance company”. This
framework helps you to apply your option trading
strategy to a solid, predictable, business model with
consistent returns. For someone who has some
knowledge of trading options and wants to become a
consistent income earner. The authors provide a
complete “operations manual” for setting up your
business. Gain pearls of wisdom from both a
professional options trader and coach, and from a
hedge fund manager focused on managing an options
based portfolio.

Trading Options at Expiration
Destined to become a market classic, Dynamic
Hedging is the only practical reference in exotic
options hedgingand arbitrage for professional traders
and money managers Watch the professionals. From
central banks to brokerages to multinationals,
institutional investors are flocking to a new
generation of exotic and complex options contracts
and derivatives. But the promise of ever larger profits
also creates the potential for catastrophic trading
losses. Now more than ever, the key to trading
derivatives lies in implementing preventive risk
management techniques that plan for and avoid these
appalling downturns. Unlike other books that offer risk
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management for corporate treasurers, Dynamic
Hedging targets the real-world needs of professional
traders and money managers. Written by a leading
options trader and derivatives risk advisor to global
banks and exchanges, this book provides a practical,
real-world methodology for monitoring and managing
all the risks associated with portfolio management.
Nassim Nicholas Taleb is the founder of Empirica
Capital LLC, a hedge fund operator, and a fellow at
the Courant Institute of Mathematical Sciences of New
York University. He has held a variety of senior
derivative trading positions in New York and London
and worked as an independent floor trader in Chicago.
Dr. Taleb was inducted in February 2001 in the
Derivatives Strategy Hall of Fame. He received an
MBA from the Wharton School and a Ph.D. from
University Paris-Dauphine.

Dynamic Hedging
A comprehensive yet simplified guide to the complex
world of options investing and risk management
Before trading derivatives, one needs to understand
the secrets and mechanics behind the options market.
Your Options Handbook: The Practical Reference and
Strategy Guide to Trading Options offers a
straightforward, practical explanation of the options
marketplace, including its origins, the mechanics of
the market, and how to profit from trading options.
Walks you through the stock and option markets from
a professional's perspective, but uses plain language
and simple analogies Discusses different trading
strategies based upon whether one's opinion of the
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market is bullish, bearish, or neutral Details market
players, useful tips, and trading psychology, and
explains how options are priced Options are a
versatile trading instrument that typically cost less
and can have lower risk than stocks. They also offer
investors a unique edge and lucrative opportunities
that are not available to stock only traders. Your
Options Handbook helps investors fully understand
the options market, allowing them to enter the sector
with greater ease.

Options as a Strategic Investment
An essential guide to real-world derivatives trading FX
Derivatives Trader School is the definitive guide to the
technical and practical knowledge required for
successful foreign exchange derivatives trading.
Accessible in style and comprehensive in coverage,
the book guides the reader through both basic and
advanced derivative pricing and risk management
topics. The basics of financial markets and trading are
covered, plus practical derivatives mathematics is
introduced with reference to real-world trading and
risk management. Derivative contracts are covered in
detail from a trader's perspective using risk profiles
and pricing under different derivative models.
Analysis is approached generically to enable new
products to be understood by breaking the risk into
fundamental building blocks. To assist with learning,
the book also contains Excel practicals which will
deepen understanding and help build useful skills.
The book covers of a wide variety of topics, including:
Derivative exposures within risk management
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Volatility surface construction Implied volatility and
correlation risk Practical tips for students on trading
internships and junior traders Market analysis
techniques FX derivatives trading requires
mathematical aptitude, risk management skill, and
the ability to work quickly and accurately under
pressure. There is a tremendous gap between option
pricing formulas and the knowledge required to be a
successful derivatives trader. FX Derivatives Trader
School is unique in bridging that gap.

An Option Greeks Primer
"Guy Cohen is the master when it comes to taming
the complexities of options. From buying calls and
puts to iron butterflies and condors, Guy explains
these strategies in a clear and concise manner that
options traders of any level can understand. His
chapter on options and taxes is especially welcomed
(and needed). The Bible of Options Strategies is a
straightforward, easy-to-use reference work that
should occupy a space on any options trader's
bookshelf." -Bernie Schaeffer, Chairman and CEO,
Schaeffer's Investment Research, Inc. "The author
delivers clarity, insight and perception making
learning about options a joy, and practicing the art of
making money that much easier: truly a bible from a
guru." -Alpesh B. Patel, Author and Financial Times
Columnist "Guy Cohen truly makes learning about
options easy in this fact-filled guide. Bullet points
make for a quick and enlightened read, getting to the
heart of what you really need to know about each
options strategy. This book is a must for any serious
Page 9/41

Download Free Trading Options Greeks How Time
Volatility And Other Pricing Factors Drive Profits
trader's library." -Price Headley, Founder,
BigTrends.com Pick the right options
strategiesimplement them step-by-stepmaximize your
profits! Introducing today's first and only
comprehensive reference to contemporary options
trading! OptionEasy creator Guy Cohen identifies
today's popular strategiesand tells you exactly how
and when to use each one and what hazards to look
out for! It's all here. Basic Strategies including Buying
and shorting shares, calls, and puts. Income
Strategies including Covered Call, Naked Put, Bull Put
Spread, Bear Call Spread, Long Iron Butterfly, Long
Iron Condor, Calendar Call, Diagonal Call Vertical
Spreads including Bull Call Spread, Bull Put Spread,
Bear Call Spread, Bear Put Spread, Ladders Volatility
Strategies including Straddle, Strangle, Guts, Short
Butterflies, Short Condors Sideways Strategies
including Short Straddle, Short Strangle, Short Guts,
Long Butterflies, Long Condors Leveraged Strategies
including Call Ratio Backspread, Put Ratio
Backspread, Ratio Spreads Synthetic Strategies
including Collar, Synthetic Call, Synthetic Put,
Synthetic Straddles, Synthetic Futures, Combos, Box
Spread and many more strategies Plus essential taxsaving information, and more! No other book presents
this much authoritative, current information on
options trading strategies Covers all of today's best
income, volatility, leveraged, synthetic, and sideways
market strategies Discover why each strategy works,
when it's appropriate, and how to use it--step by step
Includes a full chapter on tax issues associated with
options strategies By Guy Cohen, whose OptionEasy
application has helped thousands of traders achieve
breakthrough results! The Bible of Options Strategies
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is the definitive reference to contemporary options
trading: the one book you need by your side
whenever you trade. Options expert Guy Cohen
systematically presents today's most effective
strategies for trading options: how and why they
work, when they're appropriate, when they're
inappropriate, and how to use each one responsibly
and with confidence. The only reference of its kind,
this book will help you identify and implement the
optimal strategy for every opportunity, trading
environment, and goal. © Copyright Pearson
Education. All rights reserved.

The Bible of Options Strategies
*** 2020 EDITION *** Do You Want to Know How to
Trade Your Way to Success on the Options Market?
For a beginner, the options market is
incomprehensible. All that jargon, all those
calculations - it's a hard game to break into and even
harder to get right from the start. On the other hand,
learning the ropes opens the door to an exciting new
way to calculate risk, find the right investments and
ultimately make your bank balance happy. This book
is here to teach you how to understand the options
market from scratch. By the time you finish reading,
you'll know exactly how to navigate your choices and how to make them with wisdom. Let's Get Started
With Option Trading! Options trading is all about
understanding what lies beneath the market and this
guide will walk you through that exciting process.
Give it ONE WEEK and you'll TRIPLE your chances of
making a profit on the options market. Give it a
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month and you'll see you're not just confident enough
to make investments at will, you're doing so in the
right way to make a tidy deposit into your trading
account. In this book, we'll cover: - The types of trade
and how each one can bring you a profit. - Strategies
to make the very best use of your investment capital.
- How to see patterns in the market, how to spot great
investments - and how to make money. - And much,
MUCH more. If You Don't Read This Guide, You Risk
LOSING YOUR LIFE SAVINGS on the Options Market
These methods has been proven to work - a hundred
times over. This book will show you that
understanding the basic principles of the options
market is not nearly so unfathomable as it appeared
from a distance. All it takes is a few easy steps and
you'll start to feel a difference within a few short days
- and all for less than the cost of a pocket calculator.
Take action! Get this book and start making a profit,
today!

Options Math for Traders
FX Derivatives Trader School
Strategies, tools, and solutions for minimizing risk and
volatility in option trading An intermediate level
trading book, The Option Trader Handbook, Second
Edition provides serious traders with strategies for
managing and adjusting their market positions. This
Second Edition features new material on implied
volatility; Delta and Theta, and how these measures
can be used to make better trading decisions. The
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book presents the art of making trade adjustments in
a logical sequence, starting with long and short stock
positions; moving on to basic put and call positions;
and finally discussing option spreads and
combinations. Covers different types of underlying
positions and discusses all the possible adjustments
that can be made to that position Offers important
insights into more complex option spreads and
combinations A timely book for today's volatile
markets Intended for both stock and option traders,
this book will help you improve your overall trading
skills and performance.

Get Rich with Options
The options market allows savvy investors to assume
risk in a way that can be very profitable, if the right
techniques are used with the proper insight. In
Trading Options as a Professional, veteran floor trader
James Bittman provides both full-time and
professional traders with a highly practical blueprint
for maximizing profits in the global options market.
This peerless guide helps you think like a market
maker, arms you with the latest techniques for
trading and managing options, and guides you in
honing your proficiency at entering orders and
anticipating strategy performance. Most importantly,
it gives you access to one of the world's leading
educators and commentators as he candidly defines
the seven trading areas that are essential for
successful options traders to master: Option price
behavior, including the Greeks Volatility Synthetic
relationships Arbitrage strategies Delta-neutral
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trading Setting bid and ask prices Risk management
You will benefit from Bittman's exceptional
understanding of volatility, his perceptive examples
from the real world, and the dozens of graphs and
tables that illustrate his strategies and techniques.
Each chapter is a complete, step-by-step lesson, and,
collectively, give you the best toolbox of profit-making
solutions on the options trading floor. In addition,
Trading Options as a Professional comes with Op-Eval
Pro, a powerful software that enables you to analyze
your trades before you make them by calculating
implied volatility, graphing simple and complex
options strategies, and saving analyses to review
later. Don't be left guessing on the sidelines--trade
with the confidence of a market maker by following
the road map to higher profits in Trading Options as a
Professional.

The Rookie's Guide to Options
This book is written for the experienced portfolio
manager and professional options traders. It is a
practical guide offering how to apply options math in
a trading world that demands mathematical
measurement. Every options trader deals with an
array of calculations: beginners learn to identify risks
and opportunities using a short list of strategies, while
researchers and academics turn to advanced
technical manuals. However, almost no books exist
for the experienced portfolio managers and
professional options traders who fall between these
extremes. Michael C. Thomsett addresses this glaring
gap with The Mathematics of Options, a practical
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guide with actionable tools for the practical
application of options math in a world that demands
quantification. It serves as a valuable reference for
advanced methods of evaluating issues of pricing,
payoff, probability, and risk. In his characteristic
approachable style, Thomsett simplifies complex hot
button issues—such as strategic payoffs, return
calculations, and hedging options—that may be
mentioned in introductory texts but are often
underserved. The result is a comprehensive book that
helps traders understand the mathematic concepts of
options trading so that they can improve their skills
and outcomes.

The Greeks and Hedging Explained
A practical guide to basic and intermediate hedging
techniques for traders, structerers and risk
management quants. This book fills a gap for a
technical but not impenetrable guide to hedging
options, and the 'Greek' (Theta, Vega, Rho and
Lambda) -parameters that represent the sensitivity of
derivatives prices.

Option Volatility Trading Strategies
A detailed guide to successfully trading stock and
commodity options After numerous years as an
options market-maker in the trenches of the New York
Mercantile Exchange, few analysts know how to make
money trading options like author Lee Lowell. Now, in
the Second Edition of Get Rich with Options, Lowell
returns to show you exactly what works and what
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doesn't. Filled with in-depth insight and expert advice,
this reliable resource provides you with the
knowledge and strategies needed to achieve optimal
results within the options market. It quickly covers the
basics before moving on to the four options trading
strategies that have helped Lowell profit in this arena
time and again: buying deep-in-the-money call
options, selling naked put options, selling option
credit spreads, and selling covered calls. Breaks down
four of the best options trading strategies currently
available Explains how to set up a home-based
business with the best options trading software, tools,
and Web sites Contains detailed discussions of how
options can be used as a hedging or speculating
instrument With this book as your guide, you'll quickly
see options in a whole new light and learn how to
become part of a small group of investors who
consistently win.

Volatile Markets Made Easy
In Options Made Easy, Second Edition, Guy Cohen
clearly explains everything you need to know about
options in plain English so that you can start trading
fast and make consistent profits in any market, bull or
bear! Simply and clearly, the author reveals secrets of
options trading that were formerly limited to elite
professionals–and exposes the dangerous myths that
keep investors from profiting. As you set out on your
options journey, you'll learn interactively through reallife examples, anecdotes, case studies, and pictures.
Guy Cohen is your friendly expert guide, helping you
pick the right stocks, learn the right strategies, create
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the trading plans that work, and master the
psychology of the winning trader. Master all the
essentials–and put them to work Options demystified
so that you can get past the fear and start profiting!
Learn the safest ways to trade options Identify highprobability trades that lead to consistent profits
Design a winning Trading Plan–and stick to it
Understand your risk profile and discover exactly
when to enter and exit your trades Choose the right
stocks for maximum profit Screen for your best
opportunities–stocks that are moving–or are about to
move Discover the optimum strategies for you Match
your trading strategies to your personal investment
goals No bull! The realities and myths of the markets
What you must know about fundamental and
technical analysis

Trading Options as a Professional:
Techniques for Market Makers and
Experienced Traders
A practical guide to unlocking the power of option
spreads When dealing with option spreads your
looking to purchase one option in conjunction with the
sale of another option. If managed properly, these
spreads can provide experienced investors with the
potential for large returns without undertaking a great
deal of risk. Option Spread Trading provides a
comprehensive, yet easy-to-understand explanation
of option spreads, and shows you how to select the
best spread strategy for any given market outlook.
Along the way, author Russell Rhoads discusses
spread strategies that can be used to profit from a
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strong up or down directional move in a stock, a
stagnant market, or a highly volatile market. He also
details how you can harness the leverage of options
to create a low-risk position that provides the
potential for a big profit. All manner of spreads are
covered, from calendar and horizontal spreads to
vertical and diagonal spreads Highlights how you can
monitor and adjust an existing spread position and
provides tips on how to exit a spread trade Includes
exercises and examples to test and reinforce your
knowledge of the concepts presented Option spread
trading has become increasingly popular with active
traders and investors. Gain a better understanding of
this powerful approach with Option Spread Trading as
your guide.

Options Trading Crash Course
The practical, visual guide to the complex world of
options investing loaded with tactics and tips for
market successOptions provide a diverse, strategic,
advantaged approach to trading that can significantly
limit the overall risks of a trade or yield additional
returns. For many people, investing in options seem
so risky that they fail to capitalize on this potentially
lucrative opportunity that can unlock doors you would
never imagine. The Bloomberg Visual Guide to
Options uses full-color charts and other illustrations to
help readers understand the mechanics and
actionable details of the marketplace and how to
profit from options trading. An accessible reference
volume for investment professionals of all levels of
experience, the book takes a direct and to the point
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approach to the topic, enhanced by colorful and
visually effective graphs and charts of the options
market. Discussing the functions of the exchanges,
how they work, and the strategies for taking
advantage of the market while steering clear of risk,
this is the ultimate visual guide to understanding the
world of trading options. Immerses readers in the
exciting world of options trading through the use of
full-color graphs and chartsProvides tips, tricks, and
real scenarios for successful trading, whether trading
in a bull, bear, or neutral marketPresents detailed,
unique strategies for understanding and succeeding
in the real options marketIncludes special learning
aids, such as Key Point Summaries, Do-It-Yourself
Exercises, Step-By-Step Instructions, and much
morePutting even the most complex options trading
issues at your fingertips in an easy-to-understand,
readily accessible format, Bloomberg Visual Guide to
Options is a must-have trading reference for
professional investors.

The Option Trader Handbook
In this fascinating book, New Yorker business
columnist James Surowiecki explores a deceptively
simple idea: Large groups of people are smarter than
an elite few, no matter how brilliant—better at solving
problems, fostering innovation, coming to wise
decisions, even predicting the future. With boundless
erudition and in delightfully clear prose, Surowiecki
ranges across fields as diverse as popular culture,
psychology, ant biology, behavioral economics,
artificial intelligence, military history, and politics to
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show how this simple idea offers important lessons for
how we live our lives, select our leaders, run our
companies, and think about our world.

How to Calculate Options Prices and
Their Greeks
Option Spread Trading
How you can earn remarkable profits right now by
trading in very brief time frames! • •Forget 'buy and
hold.' Look what it's done to the investors who
believed in it! •Enter the market at very specific
times, and structure trades that capitalize on proven
pricing anomalies and distortions. •Master day trading
strategies that work in any market conditions,
because they don't rely on financial predictions,
company results, or market direction. Stock prices
have lost all relationship to the underlying
performance of the companies they represent:
investors who relied on traditional 'buy and hold'
strategies have been savaged by the greatest
destruction of wealth in the history of the world. But
some options traders are earning immense profits
right now, even in this generation's worst market and
they'll keep profiting no matter how the market
moves. How? They trade at very specific times and
structure trades to capitalize on well-characterized
pricing anomalies and distortions. By doing so, they
can generate more profit in one day than most
experienced investors realize in a month, sometimes
even a year. What's more, they systematically
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minimize exposure to market risk, including
potentially disastrous after-hour market moves. In
Day Trading Options, top options trader Jeff Augen
shows exactly how you can use these strategies, too.
You'll learn why day trading options is more practical
than ever, and understand trends in the options
market that have leveled the playing field between
large institutions and private traders. Augen reveals
how to choose candidates for day trading; use new
technical indicators that work; spot mispriced options;
exploit rapid changes in implied volatility, and much
more. Above all, you'll learn how to structure
positions that close profitably before the end of
trading, so end the day wealthier and more secure
than you were in the morning. Jeff Augen, currently a
private investor and writer, has spent over a decade
building a unique intellectual property portfolio of
algorithms and software for technical analysis of
derivatives prices. His work includes over 1 million
lines of computer code reflecting powerful new
strategies for trading options. As founding executive
of IBM's Life Sciences Computing business, he defined
a growth strategy resulting in $1.2B of new revenue,
and managed $200M in venture investments. His
books include Trading Options at Expiration, The
Optionsand The Volatility Edge in Options Trading .
Trader Workbook

The Option Trader's Hedge Fund
Thinking about trading options, but aren't sure where
to start? Duarte explains in plain English how to
choose the right ones for your investment needs,
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capitalize on sideways movements, and much more.

Options Made Easy
This book provides a hands-on, practical guide to
understanding derivatives pricing. Aimed at the less
quantitative practitioner, it provides a balanced
account of options, Greeks and hedging techniques
avoiding the complicated mathematics inherent to
many texts, and with a focus on modelling, market
practice and intuition.

The Market Taker's Edge: Insider
Strategies from the Options Trading
Floor
A top options trader details a practical approach for
pricing and trading options in any market condition
The options market is always changing, and in order
to keep up with it you need the greeks—delta,
gamma, theta, vega, and rho—which are the best
techniques for valuing options and executing trades
regardless of market conditions. In the Second Edition
of Trading Options Greeks, veteran options trader Dan
Pasarelli puts these tools in perspective by offering
fresh insights on option trading and valuation. An
essential guide for both professional and aspiring
traders, this book explains the greeks in a
straightforward and accessible style. It skillfully shows
how they can be used to facilitate trading strategies
that seek to profit from volatility, time decay, or
changes in interest rates. Along the way, it makes use
of new charts and examples, and discusses how the
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proper application of the greeks can lead to more
accurate pricing and trading as well as alert you to a
range of other opportunities. Completely updated with
new material Information on spreads, put-call parity
and synthetic options, trading volatility, and advanced
option trading is also included Explores how to exploit
the dynamics of option pricing to improve your
trading Having a comprehensive understanding of the
greeks is essential to long-term options trading
success. Trading Options Greeks, Second Edition
shows you how to use the greeks to find better
trades, effectively manage them, and ultimately,
become more profitable.

Your Options Handbook
This Annals volume presents four scholarly meeting
reports: (1) Application of combined omics platforms
to accelerate biomedical discovery in diabesity; (2)
Prioritizing health disparities in medical education to
improve care; (3) The paradox of overnutrition in
aging and cognition; and vitamin D: beyond bone.
Diabesity has become a popular term to describe the
specific form of diabetes that develops late in life and
is associated with obesity. While there is a correlation
between diabetes and obesity, the association is not
universally predictive. Defining the metabolic
characteristics of obesity that lead to diabetes, and
how obese individuals who develop diabetes different
from those who do not, are important goals. The use
of large-scale omics analyses (e.g., metabolomic,
proteomic, transcriptomic, and lipidomic) of diabetes
and obesity may help to identify new targets to treat
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these conditions. This report discusses how various
types of omics data can be integrated to shed light on
the changes in metabolism that occur in obesity and
diabetes. Despite yearly advances in life-saving and
preventive medicine, as well as strategic approaches
by governmental and social agencies and groups,
significant disparities remain in health, health quality,
and access to health care within the United States.
The determinants of these disparities include baseline
health status, race and ethnicity, culture, gender
identity and expression, socioeconomic status, region
or geography, sexual orientation, and age. In order to
renew the commitment of the medical community to
address health disparities, particularly at the medical
school level, we must remind ourselves of the roles of
doctors and medical schools as the gatekeepers and
the value setters for medicine. Within those roles are
responsibilities toward the social mission of working
to eliminate health disparities. This effort will require
partnerships with communities as well as with
academic centers to actively develop and to
implement diversity and inclusion strategies. Besides
improving the diversity of trainees in the pipeline,
access to health care can be improved, and
awareness can be raised regarding population-based
health inequalities. Populations of many countries are
becoming increasingly overweight and obese, driven
largely by excessive calorie intake and reduced
physical activity; greater body mass is accompanied
by epidemic levels of comorbid metabolic diseases. At
the same time, individuals are living longer. The
combination of aging and the increased prevalence of
metabolic disease is associated with increases in
aging-related comorbid diseases such as Alzheimer's
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disease, cerebrovascular dementia, and sarcopenia.
Here, correlative and causal links between diseases of
overnutrition and diseases of aging and cognition are
explored. In recent years, vitamin D has been
received increased attention due to the resurgence of
vitamin D deficiency and rickets in developed
countries and the identification of extraskeletal
effects of vitamin D, suggesting unexpected benefits
of vitamin D in health and disease, beyond bone
health. The possibility of extraskeletal effects of
vitamin D was first noted with the discovery of the
vitamin D receptor (VDR) in tissues and cells that are
not involved in maintaining mineral homeostasis and
bone health, including skin, placenta, pancreas,
breast, prostate and colon cancer cells, and activated
T cells. However, the biological significance of the
expression of the VDR in different tissues is not fully
understood, and the role of vitamin D in extraskeletal
health has been a matter of debate. This report
summarizes recent research on the roles for vitamin
D in cancer, immunity and autoimmune diseases,
cardiovascular and respiratory health, pregnancy,
obesity, erythropoiesis, diabetes, muscle function,
and aging. NOTE: Annals volumes are available for
sale as individual books or as a journal. For
information on institutional journal subscriptions,
please visit http://ordering.onlinelibrary.wiley.com/sub
s.asp?ref=1749-6632&doi=10.1111/(ISSN)1749-6632

Volatility Trading
Equity and index options expire on the third Friday of
each month. As that moment approaches, unusual
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market forces create option price distortions, rarely
understood by most investors. These distortions give
rise to outstanding trading opportunities with
enormous profit potential. In Trading Options at
Expiration: Strategies and Models for Winning the
Endgame, leading options trader Jeff Augen explores
this extraordinary opportunity with never-before
published statistical models, minute-by-minute pricing
analysis, and optimized trading strategies that
regularly deliver returns of 40%-300% per trade.
You’ll learn how to structure positions that profit from
end-of-contract price distortions with remarkably low
risk. These strategies don’t rely on your ability to pick
stocks or predict market direction and they only
require one or two days of market exposure per
month. Augen also discusses: · Three powerful end-ofcycle effects not comprehended by contemporary
pricing models · Trading only one or two days each
month and avoiding overnight exposure · Leveraging
the surprising power of expiration-day pricing
dynamics If you’re looking for an innovative new way
to reignite your returns no matter where the markets
move, you’ve found it in Trading Options at
Expiration. “Learn and profit from Jeff Augen’s book: It
clearly explains how to take advantage of market
inefficiencies in collapsing implied volatility, effects of
strike price, and time decay. A must-read for
individuals who are options oriented.” --Ralph J.
Acampora, CMT, Director of Technical Analysis
Studies, New York Institute of Finance “A fantastic,
insightful book full of meticulously compiled statistics
about anomalies that surround option expiration. Not
only does Augen present a set of effective trading
strategies to capitalize on these anomalies, he walks
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through the performance of each across several
expirations. His advice is practical and readily
applicable: He outlines common pitfalls, gives
guidance on timing your executions, and even
includes code that can be used to perform the same
calculations he does in the text. A thoroughly
enjoyable read that will give you a true edge in your
option trading.” --Alexis Goldstein, Vice President,
Equity Derivatives Business Analyst “Mr. Augen
makes a careful and systematic study of option prices
at expiration. His translation of price behavior into
trading strategy is intriguing work, and the level of
detail is impressive.” --Dr. Robert Jennings, Professor
of Finance, Indiana University Kelly School of Business
“This book fills a gap in the vast amount of literature
on derivatives trading and stands out for being
extremely well written, clear, concise, and very low on
jargon--perfect for traders looking to evolve their
equity option strategies.” --Nazzaro Angelini,
Principal, Spearpoint Capital “Instead of considering
macro-time strategies that take weeks to unfold, Jeff
Augen is thinking micro here--hours or
days--specifically the days or hours right before
expiration, and harnessing grinding, remorseless
options decay for profit. He builds a compelling case
for the strategy here. The concept of using ratio
spreads plus risk management for as brief a period as
one day--open to close--to capture expiring premium
is worth the price of admission alone. A superb followup to his first book. Must-read for the serious options
student.” --John A. Sarkett, Option Wizard software

McMillan on Options
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In a straightforward approach, Hanania Benklifa
provides readers the practical knowledge needed to
trade options conservatively in Profiting with Iron
Condor Options: Strategies from the Frontline for
Trading in Up or Down Markets. The objectives are
simple: make 2%-4% a month staying in the market
as little as possible. Market experts use option
condors to consistently earn monthly returns while
trading conservatively and staying in the market as
little as possible. Benklifa--who manages $10+ million
in condor trades each month--shows you exactly how
to run these trades and earn these returns, delivering
all the details you need to master every nuance of
this remarkable strategy. Benklifa shares option
condors examples using market realities, not
oversimplified abstractions. You’ll learn how to handle
real-life market dynamics that can dramatically
impact results, including rising and falling volatility,
changing bid-ask spreads, and distorted call parity.
You’ll learn how to profit in the sideways markets
where condor options are most widely used--and also
in extreme-trending markets that offer their own
surprising opportunities. Traders who focus on a
specific type of trade have a history of outperforming
stock pickers and directional investors. This book will
give you that deep and usable level of knowledge
about one of today’s most well-proven strategies:
option condors.

Trading Option Greeks
In Volatility Trading, Sinclair offers you a quantitative
model for measuring volatility in order to gain an
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edge in your everyday option trading endeavors. With
an accessible, straightforward approach. He guides
traders through the basics of option pricing, volatility
measurement, hedging, money management, and
trade evaluation. In addition, Sinclair explains the
often-overlooked psychological aspects of trading,
revealing both how behavioral psychology can create
market conditions traders can take advantage of-and
how it can lead them astray. Psychological biases, he
asserts, are probably the drivers behind most sources
of edge available to a volatility trader. Your goal,
Sinclair explains, must be clearly defined and easily
expressed-if you cannot explain it in one sentence,
you probably aren't completely clear about what it is.
The same applies to your statistical edge. If you do
not know exactly what your edge is, you shouldn't
trade. He shows how, in addition to the numerical
evaluation of a potential trade, you should be able to
identify and evaluate the reason why implied volatility
is priced where it is, that is, why an edge exists. This
means it is also necessary to be on top of recent news
stories, sector trends, and behavioral psychology.
Finally, Sinclair underscores why trades need to be
sized correctly, which means that each trade is
evaluated according to its projected return and risk in
the overall context of your goals. As the author
concludes, while we also need to pay attention to
seemingly mundane things like having good
execution software, a comfortable office, and getting
enough sleep, it is knowledge that is the ultimate
source of edge. So, all else being equal, the trader
with the greater knowledge will be the more
successful. This book, and its companion CD-ROM, will
provide that knowledge. The CD-ROM includes
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spreadsheets designed to help you forecast volatility
and evaluate trades together with simulation engines.

High Probability Option Credit Spreads
"A top options trader details a practical approach for
pricing and trading options in any market
conditionThe options market is always changing, and
in order to keep up with it you need the greeks--delta,
gamma, theta, vega, and rho--which are the best
techniques for valuing options and executing trades
regardless of market conditions. In the Second Edition
of Trading Options Greeks, veteran options trader Dan
Pasarelli puts these tools in perspective by offering
fresh insights on option trading and valuation.An
essential guide for both professional and aspiring
traders, this book explains the greeks in a
straightforward and accessible style. It skillfully shows
how they can be used to facilitate trading strategies
that seek to profit from volatility, time decay, or
changes in interest rates. Along the way, it makes use
of new charts and examples, and discusses how the
proper application of the greeks can lead to more
accurate pricing and trading as well as alert you to a
range of other opportunities. Completely updated with
new material Information on spreads, put-call parity
and synthetic options, trading volatility, and advanced
option trading is also included Explores how to exploit
the dynamics of option pricing to improve your
trading Having a comprehensive understanding of the
greeks is essential to long-term options trading
success. Trading Options Greeks, Second Edition
shows you how to use the greeks to find better
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trades, effectively manage them, and ultimately,
become more profitable"--

Essential Option Strategies
Learn the ins-and-outs of options trading with clear,
practical guidance Essential Option Strategies is an
introductory guide to options trading, designed to
help new options traders better understand the
market and the potential opportunities that exist. This
book is designed to bring you up to speed with
current practices and help you implement your own
option trading strategies. You'll create a plan, track
indicators, and understand underlying instruments,
then apply that central investing knowledge directly
to the options market. The discussion on pricing
determinants and probabilities uses an intuitive
approach to complex calculations, providing clear
examples with no advanced math required, and
extensive explanation of spreads, butterflies, and
condors brings advanced strategies down to earth.
Easy-reference appendices clarify the Greek terms
and technical analysis charts, while focused
discussion and expert insight throughout provide a
highly informative crash course on options trading.
Options trading has undergone a rapid evolution
beyond stocks and commodities into asset classes
including fixed-income, precious metals, energy, and
more. This book helps you build a solid foundation in
the fundamentals, giving you a knowledge base that
applies no matter how the instruments change. This
book is designed to help you: Understand the options
market inside and out Avoid common mistakes Learn
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some basic positions, and trades Read charts and
interpret probabilities Once the domain of the elites,
the options market has been thrown wide open
thanks to real-time price quotes, through brokerages,
and the free flow of information online. The process of
buying and selling options contracts is faster and
more efficient than ever, and Wall Street is facing stiff
competition from independent analysts and financial
websites. As much as the market has changed, the
fundamentals are the same—and Essential Option
Strategies aims to provide expert guidance
throughout the learning process.

Trading Options in Turbulent Markets
Sheldon Natenberg is one of the most sought after
speakers on the topic of option trading and volatility
strategies. This book takes Sheldon’s non-technical,
carefully crafted presentation style and applies it to a
book—one that you’ll study and carry around for
years as your personal consultant. Learn about the
most vital concepts that define options trading,
concepts you’ll need to analyze and trade with
confidence. In this volume, Sheldon explains the
difference between historical volatility, future
volatility, and implied volatility. He provides real
inspiration and wisdom gleaned from years of trading
experience. Th is book captures the energy of the
spoken message direct from the source. Learn about
implied volatility and how it is calculated Gain insight
into the assumptions driving an options pricing model
Master the techniques of comparing price to value
Realize the important part that probability plays in
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estimating option prices

Profiting with Iron Condor Options
If you have experience in option trading, or a strong
understanding of the options markets, but want to
better understand how to trade given certain market
conditions, this is the book for you. Many people have
some knowledge of trading strategies, but have no
idea how to pull it all together. Mark Sebastian’s
latest book will teach trade evaluation, using Greeks,
trading various spreads under different market
conditions, portfolio-building, and risk management.
Sebastian’s approach will help traders understand
how to find edge, what kind of trade under what
conditions will capture edge, and how to create and
successfully hedge to help you build your own
personal Goldman Sachs or Merrill Lynch. The book
demonstrates how to structure a portfolio of trades
that makes more money with less risk. Click here to
watch the author's interviews with Fox Business and
Nasdaq:
http://video.foxbusiness.com/v/5759956686001/
https://youtu.be/dOEJ118vMnA

The Mathematics of Options
This revised and updated edition of Options as
Strategic Investments encompasses the latest options
trading vehicles and gives traders and serious
investors strategic opportunities for managing their
investments. It features discussions on LEAPs (Long
Term Equity Anticipation Securities), PERCs (Preferred
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Equity Redemption Cumulative Stocks), primes and
scores, warrants and SPAN. The concept and
application of the various option strategies are
explained, showing how they work, in which situations
and why.

Visual Guide to Options
Written by an experienced trader and consultant,
Frans de Weert’s Exotic Options Trading offers a riskfocused approach to the pricing of exotic options. By
giving readers the necessary tools to understand
exotic options, this book serves as a manual to equip
the reader with the skills to price and risk manage the
most common and the most complex exotic options.
De Weert begins by explaining the risks associated
with trading an exotic option before dissecting these
risks through a detailed analysis of the actual
economics and Greeks rather than solely stating the
mathematical formulae. The book limits the use of
mathematics to explain exotic options from an
economic and risk perspective by means of real life
examples leading to a practical interpretation of the
mathematical pricing formulae. The book covers
conventional options, digital options, barrier options,
cliquets, quanto options, outperformance options and
variance swaps, and explains difficult concepts in
simple terms, with a practical approach that gives the
reader a full understanding of every aspect of each
exotic option. The book also discusses structured
notes with exotic options embedded in them, such as
reverse convertibles, callable and puttable reverse
convertibles and autocallables and shows the
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rationale behind these structures and their associated
risks. For each exotic option, the author makes clear
why there is an investor demand; explains where the
risks lie and how this affects the actual pricing; shows
how best to hedge any vega or gamma exposure
embedded in the exotic option and discusses the
skew exposure. By explaining the practical
implications for every exotic option and how it affects
the price, in addition to the necessary mathematical
derivations and tools for pricing exotic options, Exotic
Options Trading removes the mystique surrounding
exotic options in order to give the reader a full
understanding of every aspect of each exotic option,
creating a useable tool for dealing with exotic options
in practice. “Although exotic options are not a new
subject in finance, the coverage traditionally afforded
by many texts is either too high level or overly
mathematical. De Weert's exceptional text fills this
gap superbly. It is a rigorous treatment of a number of
exotic structures and includes numerous examples to
clearly illustrate the principles. What makes this book
unique is that it manages to strike a fantastic balance
between the theory and actual trading practice.
Although it may be something of an overused phrase
to describe this book as compulsory reading, I can
assure any reader they will not be disappointed.”
—Neil Schofield, Training Consultant and author of
Commodity Derivatives: Markets and Applications
“Exotic Options Trading does an excellent job in
providing a succinct and exhaustive overview of
exotic options. The real edge of this book is that it
explains exotic options from a risk and economical
perspective and provides a clear link to the actual
profit and pricing formulae. In short, a must read for
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anyone who wants to get deep insights into exotic
options and start trading them profitably.” —Arturo
Bignardi

Trading Options for Edge
An A to Z options trading guide for the new
millennium and the new economy Written by
professional trader and quantitative analyst Euan
Sinclair, Option Trading is a comprehensive guide to
this discipline covering everything from historical
background, contract types, and market structure to
volatility measurement, forecasting, and hedging
techniques. This comprehensive guide presents the
detail and practical information that professional
option traders need, whether they're using options to
hedge, manage money, arbitrage, or engage in
structured finance deals. It contains information
essential to anyone in this field, including option
pricing and price forecasting, the Greeks, implied
volatility, volatility measurement and forecasting, and
specific option strategies. Explains how to break down
a typical position, and repair positions Other titles by
Sinclair: Volatility Trading Addresses the various
concerns of the professional options trader Option
trading will continue to be an important part of the
financial landscape. This book will show you how to
make the most of these profitable products, no matter
what the market does.

Exotic Options Trading
A straightforward guide to successfully trading
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options Options provide traders and investors with a
wide range of strategies to lock in profits, reduce risk,
generate income, or speculate on market direction.
However, they are complex instruments and can be
difficult to master if misunderstood. No-Hype Options
Trading offers the straight truth on how to trade the
options market. In it, author Kerry Given provides
realistic strategies to consistently generate income
every month, while debunking many myths about
options trading that tend to lead retail traders astray.
Along the way, he makes a conscious effort to avoid
complex strategies that are appropriate only for
market makers or professional traders, and instead
focuses on low-risk strategies that can be easily
implemented and managed by a part-time trader.
Shows how you can use option spreads in conjunction
with stocks to produce a regular stream of income
Each chapter includes exercises to help you master
the material presented Examines how you can adjust
option positions as market conditions change in order
to maintain an optimal risk/reward profile Written for
anyone interested in successfully trading options, this
reliable resource cuts through the hype and
misinformation that surrounds options trading and
presents a realistic path to profits.

No-Hype Options Trading
Learn why stock options - a versatile investment tool
that has seen explosive growth over the past few
years - belong in your portfolio. If you're already
trading options, this book is also for you. You will gain
a thorough understanding of option pricing, function
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and equivalents, which will help you trade more
effectively. Adopt more advanced option strategies,
like iron condors and double diagonals, to help
protect your nest egg and earn healthy returns.
Includes chapter quizzes and accompanying CD-ROM.

The Options Playbook
Top options expert Larry Shover returns to discuss
how to interpret, and profit from, market volatility
Trading Options in Turbulent Markets, Second Edition
skillfully explains the intricacies of options volatility
and shows you how to use options to cope, and profit
from, market turbulence. Throughout this new edition,
options expert Larry Shover reveals how to use
historical volatility to predict future volatility for a
security and addresses how you can utilize that
knowledge to make better trading decisions. Along
the way, he also defines the so-called Greeks—delta,
vega, theta, and gamma—and explains what drives
their values and their relationship to historic and
implied volatility. Shover then provides effective
strategies for trading options contracts in uncertain
times, addressing the decision-making process and
how to trade objectively in the face of unpredictable
and irrational market moves. Includes a new chapter
of the VIX, more advanced material on volatility
suitable for institutional or intermediate options
trader, and additional volatility-based strategies
Answers complex questions such as: How does a
trader know when to tolerate risk and How does a
successful trader respond to adversity? Provides a
different perspective on a variety of options
Page 38/41

Download Free Trading Options Greeks How Time
Volatility And Other Pricing Factors Drive Profits
strategies, including covered calls, naked and married
puts, collars, straddles, vertical spreads, calendar
spreads, butterflies, condors, and more As volatility
becomes a greater focus of traders and investors,
Trading Options in Turbulent Markets, Second Edition
will become an important resource for in-depth
insights, practical advice, and profitable strategies.

The Wisdom of Crowds
Legendary trader Larry McMillan does it-again-offering
his personal options strategies for consistently
enhancing trading profits Larry McMillan's name is
virtually synonymous with options. This "Trader's Hall
of Fame" recipient first shared his personal options
strategies and techniques in the original McMillan on
Options. Now, in a revised and Second Edition, this
indispensable guide to the world of options addresses
a myriad of new techniques and methods needed for
profiting consistently in today's fast-paced investment
arena. This thoroughly new Second Edition features
updates in almost every chapter as well as enhanced
coverage of many new and increasingly popular
products. It also offers McMillan's personal philosophy
on options, and reveals many of his previously
unpublished personal insights. Readers will soon
discover why Yale Hirsch of the Stock Trader's
Almanac says, "McMillan is an options guru par
excellence."

Trading Options For Dummies
Markets are more volatile than ever. That terrifies
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many investors, but it shouldn't terrify you. Smart
investors know how to feast on volatility. That's
because they've learned proven trading strategies
designed specifically to profit from rapid market
shifts. In Volatile Markets Made Easy: Trading Stocks
and Options for Increased Profits, investing expert
Guy Cohen teaches you how to earn big returns by
systematically cherry picking the best trades while
minimizing risk, and execute a simple trading plan
that leverages your profits in volatile markets.
"Volatile Markets Made Easy is not just a book; it is a
full course of instruction. This is an incredible piece of
work." —Ned W. Bennett, CEO/Cofounder,
optionsXpress, Inc. "I highly recommend Guy Cohen's
Volatile Markets Made Easy, which introduces to the
world his simple approach utilizing flag chart patterns
to capitalize on trending stocks. Guy's combination of
clear explanations and lavishly detailed followthroughs of trade examples cogently demonstrates
how to deploy several simple, option-based strategies
to make consistent money with one of the most
reliable stock chart patterns—while strictly limiting
risk with sound money management techniques. Add
this one to your shelf." —John Brasher, CallWriter.com
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