000 0O, tushu007.com
<«<OQ000O0000Oods>ss

gobooo

O00<<0O000O0ODOOOd>>
1300 ISBNUO O 0 9787040161656
1000 ISBNO U 11 7040161656

0 0odoo2005-1
gooooboooogooao
ooo[o]oo

0 0 0408

guooobobbogooooopbrbbbggoooobbbgooooon

00000000 http://www.tushu007.com

Page 1



000 0O, tushu007.com
<«<OQ000O0000Oods>ss

goon

OO00000000&dguosD OO0 &dquo,0 D0 000000 0O0OO0ODOODOODOOOODOODOO
gobbobbbuoogooobbbobbuoooogobbobbooooooobobbooog
gobbobbbuodgooobobobbuodoogobobobbooooooobobboougg
O000&mdash;&mdash,D D0 000D 0OO00OO0O0OO0OO0O0O0OO0O0OO0O0OO0OOODOObDObDODO
gobooobboooodgon
gobboobbboogogobbobbidoodobobobboooooobobobbooga
gobboomMBAU DD DODOOOOOOUOODOOLbOOooooooboobbooooooboooo
gobbobobbodooooboboobbodoooooboobbooooooobobobbooaa
goboobobooodd

Page 2



000 0O, tushu007.com
<«<OQ000O0000Oods>ss

goon

gobbobbbuodogooobobbobbbooooooobobobbuoooooobboobo
OO000000b00bO0bOobuobogbognVirginiaaTechO OPamplinD D OO0 O0O0O0O0OOOOODO

O0oodoCrFAD DO
OO0000000O0bObOOOellancel 00000 ODODOODODODODODODODOOO

gobobobobbbodgoogobboobboogda

Page 3



000 0O, tushu007.com
<O00O00O00ogos>s

good

ChapterlintroductionDerivative Markets and InstrumentsOptionsForward ContractsFutures ContractsOptions
on FuturesSwaps and Other DerivativesThe Underlying AssetSome Important Concepts in Financial and
DerivativeMarketsRisk PreferenceShort SellingReturn and RiskMarket Efficiency and Theoretical Fair
ValueFundamental Linkages between Spot and DerivativeMarketsArbitrage and the Law of One PriceThe Storage
Mechanism: Spreading Consumption acrossTimeDelivery and SettlementThe Role of Derivative MarketsRisk
ManagementPrice DiscoveryOperational Advantages &quot;Market EfficiencyCriticisms of Derivative
MarketsMisuses of DerivativesDerivatives and Your CareerSources of Information on DerivativesSummaryFurther
ReadingQuestions and ProblemsPART 10ptionsChapter 2The Structure of Options MarketsThe Development of
Options MarketsCall OptionsPut OptionsThe Over-the-Counter Options MarketOrganized Options
TradingListing RequirementsContract SizeExercise PricesExpiration DatesPosition and Exercise LimitsOptions
Exchanges and Trading ActivityOption TradersThe Market MakerThe Floor BrokerThe Order Book OfficialOther
Option Trading SystemsOff-Floor Option TradersThe Mechanics of TradingPlacing an Opening OrderThe Role
of the ClearinghousePlacing an Offsetting OrderExercising an OptionOption Price QuotationsTypes of
OptionsStock Optionsindex OptionsCurrency OptionsOther Types of Traded OptionsReal OptionsTransaction
Costs in Option TradingFloor Trading and Clearing FeesCommissionsBid-Ask SpreadOther Transaction
CostsThe Regulation of Options MarketsSummaryFurther ReadingQuestions and ProblemsAppendix 2: Margin
RequirementsChapter 3Principles of Option PricingBasic Notation and TerminologyPrinciples of Call Option
PricingThe Minimum Value of a CallThe Maximum Value of a CallThe Value of a Call at ExpirationThe Effect of
Time to ExpirationThe Effect of Exercise PriceThe Lower Bound of a European CallAmerican Call VVersus
European CallThe Early Exercise of American Calls onDividend-Paying StocksThe Effect of Interest RatesThe
Effect of Stock VolatilityPrinciples of Put Option PricingThe Minimum Value of a PutThe Maximum Value of a
PutThe Value of a Put at ExpirationThe Effect of Time to ExpirationThe Effect of Exercise PriceThe Lower Bound
of a European PutAmerican Put VVersus European PutThe Early Exercise of American PutsPut-Call ParityThe
Effect of Interest RatesThe Effect of Stock VolatilitySummaryFurther Reading&hellip;&hellip;Chapter] 8Chapter
[0 9Chapter] 10PART IIChapterd] 11Chapterd 12Chapter(] 13

Page 4



000 0O, tushu007.com
<«<OQ000O0000Oods>ss

goon

gobboooboupbDFODODDODOOOO0O0O0OO0OOOODOOO

0000000 :http://www.tushu007.com

Page 5



