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WHAT EVERY OPTION TRADER NEEDS TO KNOW. THE ONE BOOK
EVERY TRADER SHOULD OWN.

The bestselling Option Volatility & Pricing has made Sheldon Natenberg a
widely recognized authority in the option industry. At firms around the world, the
text is often the first book that new professional traders are given to learn the
trading strategies and risk management techniques required for success in option
markets.

Now, in this revised, updated, and expanded second edition, this thirty-year
trading professional presents the most comprehensive guide to advanced trading
strategies and techniques now in print. Covering a wide range of topics as diverse
and exciting as the market itself, this text enables both new and experienced
traders to delve in detail into the many aspects of option markets, including:

The foundations of option theory●

Dynamic hedging●

Volatility and directional trading strategies●

Risk analysis●

Position management●

Stock index futures and options●
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Volatility contracts●

Clear, concise, and comprehensive, the second edition of Option Volatility &
Pricing is sure to be an important addition to every option trader's library--as
invaluable as Natenberg's acclaimed seminars at the world's largest derivatives
exchanges and trading firms.

You'll learn how professional option traders approach the market, including the
trading strategies and risk management techniques necessary for success. You'll
gain a fuller understanding of how theoretical pricing models work. And, best of
all, you'll learn how to apply the principles of option evaluation to create
strategies that, given a trader's assessment of market conditions and trends, have
the greatest chance of success.

Option trading is both a science and an art. This book shows how to apply both to
maximum effect.
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Clear, concise, and comprehensive, the second edition of Option Volatility & Pricing is sure to be an
important addition to every option trader's library--as invaluable as Natenberg's acclaimed seminars at the
world's largest derivatives exchanges and trading firms.

You'll learn how professional option traders approach the market, including the trading strategies and risk
management techniques necessary for success. You'll gain a fuller understanding of how theoretical pricing
models work. And, best of all, you'll learn how to apply the principles of option evaluation to create
strategies that, given a trader's assessment of market conditions and trends, have the greatest chance of
success.

Option trading is both a science and an art. This book shows how to apply both to maximum effect.
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Editorial Review

From the Back Cover

THE CLASSIC BESTSELLING GUIDE--NOW REVISED AND UPDATED

For two decades, Sheldon Natenberg's Option Volatility & Pricing has been one of the most widely read
texts among serious option traders around the world.

Now updated for today's market, the second edition takes an indepth look at the latest developments and
trends in option products and trading strategies. Topics include:

* Theoretical Pricing Models * Understanding Volatility * Trading and Hedging Strategies * Risk
Management * Option Arbitrage * Option Theory and the Real World * Volatility Contracts

The book presents strategies and techniques used by successful option traders at major exchanges and
professional trading firms around the globe. Expanded and completely revised to address today's markets, it's
the most comprehensive book on the subject, written by someone in the unique position of being both a
professional trader and educator.

Includes a glossary of option terminology and math essentials

About the Author

SHELDON NATENBERG is a well-known author and lecturer on options. He began his trading career in
1982 as an independent market maker in equity options at the Chicago Board Options Exchange. From 1985
to 2000 he traded commodity options, also as an independent floor trader, at the Chicago Board of Trade.
Since 2000 he has been a member of the education team at Chicago Trading Company, a proprietary
derivatives trading firm.

Users Review

From reader reviews:

Latasha Sutterfield:

Do you have favorite book? When you have, what is your favorite's book? Reserve is very important thing
for us to be aware of everything in the world. Each publication has different aim or perhaps goal; it means
that guide has different type. Some people feel enjoy to spend their a chance to read a book. They can be
reading whatever they acquire because their hobby is reading a book. What about the person who don't like
reading a book? Sometime, person feel need book whenever they found difficult problem or exercise. Well,
probably you will need this Option Volatility and Pricing: Advanced Trading Strategies and Techniques, 2nd
Edition.
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Phyllis Kelly:

As people who live in typically the modest era should be update about what going on or data even
knowledge to make these individuals keep up with the era which can be always change and make progress.
Some of you maybe will probably update themselves by studying books. It is a good choice for yourself but
the problems coming to a person is you don't know which you should start with. This Option Volatility and
Pricing: Advanced Trading Strategies and Techniques, 2nd Edition is our recommendation to make you keep
up with the world. Why, because book serves what you want and wish in this era.

David Shetler:

This book untitled Option Volatility and Pricing: Advanced Trading Strategies and Techniques, 2nd Edition
to be one of several books that will best seller in this year, that is because when you read this e-book you can
get a lot of benefit into it. You will easily to buy this particular book in the book retailer or you can order it
by means of online. The publisher on this book sells the e-book too. It makes you quicker to read this book,
since you can read this book in your Smartphone. So there is no reason to your account to past this e-book
from your list.

Edna Miller:

This Option Volatility and Pricing: Advanced Trading Strategies and Techniques, 2nd Edition is great e-
book for you because the content that is full of information for you who also always deal with world and still
have to make decision every minute. That book reveal it information accurately using great plan word or we
can state no rambling sentences included. So if you are read it hurriedly you can have whole facts in it.
Doesn't mean it only provides you with straight forward sentences but challenging core information with
beautiful delivering sentences. Having Option Volatility and Pricing: Advanced Trading Strategies and
Techniques, 2nd Edition in your hand like finding the world in your arm, data in it is not ridiculous a single.
We can say that no e-book that offer you world within ten or fifteen tiny right but this guide already do that.
So , this is certainly good reading book. Hello Mr. and Mrs. stressful do you still doubt in which?
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