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Equity and index options expire on the third Friday of
each month. As that moment approaches, unusual
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
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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
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 followPage 3/41
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A. Sarkett, Option Wizard software
The Complete Book of Option Spreads
and Combinations
Learn How Weekly Option Winners can give you a
safe weekly income

Trading Options For Dummies
An “installment strategy” in its most basic form,
combines two options, one long-term position and one
short-term. This strategy is designed as a
conservative, no-cost method to either eliminate risk
for future trading when stock is owned; or to fix the
price for a future purchase of the underlying security.
Portfolio managers and experienced individual traders
face a chronic problem – risk versus time. This goes
beyond the well-known time decay of options and
expands to the ever-present market risk to an
underlying security. How do you execute a successful,
conservative strategy and eliminate or reduce market
risk? In this book, a range of effective and creative
strategies set out a conservative hedging system.
This involves the combination of long-term long
positions offset by short-term short positions in
various configurations. Options Installment Strategies
presents variations on the well-known calendar
spread and demonstrates how specific strategies
work well in short-term swings and even during
extended periods of consolidation.
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A thorough guide to technical analysis methods
applied for success in the options market Though still
not widely practiced or accepted in the options
market, technical analysis is becoming increasingly
common. As the practice spreads, traders are
discovering how useful technical analysis is for
determining clear entry and exit signals. Trading
Options: Using Technical Analysis to Design Winning
Trades takes the standard technical analysis
approach and applies it to the options market. Author
Greg Harmon combines technical analysis with a deep
understanding of the options market to explain how
to design technically created trades that lead to
outsized gains with low costs of entry and managed
risk. The book covers trend determination, security
identification and selection, tools and trade design,
and executing, hedging, and adjusting trades. Ideal
for individual investors and options traders Identifies
and applies mainstream technical analysis methods to
the volatile options market Perfect for stock traders
that wish to delve in to technical analysis and options
Written by the founder of Dragonfly Capital
Management, which provides daily technical analysis
of securities markets and trade ideas, and CIO of
Presidium Capital Management which provides money
management for clients

Trading Against the Crowd
Praise for Trading Price Action Trading Ranges "Al
Brooks has written a book every day trader should
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andapproachable. By teaching
traders that there are no rules, justguidelines, he has
allowed basic common sense to once again rulehow
real traders should approach the market. This is a
must-readfor any trader that wants to learn his own
path to success." —Noble DraKoln, founder,
SpeculatorAcademy.com, and author ofTrade Like a
Pro and Winning the Trading Game "A great trader
once told me that success was a function offocused
energy. This mantra is proven by Al Brooks, who left
athriving ophthalmology practice to become a day
trader. Al'sintense focus on daily price action has
made him a successfultrader. A born educator, Al also
is generous with his time,providing detailed
explanations on how he views daily price actionand
how other traders can implement his ideas with
similar focusand dedication. Al's book is no quick
read, but an in-depth roadmap on how he trades
today's volatile markets, complete withdetailed
strategies, real-life examples, and hardknocksadvice." —Ginger Szala, Publisher and Editorial
Director, Futuresmagazine Over the course of his
career, author Al Brooks, a technicalanalysis
contributor to Futures magazine and an
independenttrader for twenty-five years, has found a
way to capture consistentprofits regardless of market
direction or economic climate. Andnow, with his new
three-book series—which focuses on how touse price
action to trade the markets—Brooks takes you stepby
step through the entire process. In order to put his
methodology in perspective, Brooks examinedan
essential array of price action basics and trends in the
firstbook of this series, Trading Price Action TRENDS.
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heprovides important insights on
trading ranges, breakouts, ordermanagement, and
the mathematics of trading. Page by page, Brooks
skillfully addresses how to spot and profitfrom trading
ranges—which most markets are in, most of
thetime—using the technical analysis of price action.
Along theway, he touches on some of the most
important aspects of thisapproach, including trading
breakouts, understanding support andresistance, and
making the most informed entry and exit
decisionspossible. Throughout the book, Brooks
focuses primarily on 5 minutecandle charts—all of
which are created withTradeStation—to illustrate
basic principles, but alsodiscusses daily and weekly
charts. And since he trades more thanjust E-mini S&P
500 futures, Brooks also details how priceaction can
be used as the basis for trading stocks, forex,
TreasuryNote futures, and options.

Options Theory and Trading
The Monthly Income Machine is NOT just another book
that simply defines option terms, strategies, and
when you might use various speculative approaches.It
reveals instead a specific, detailed list of exact entry
and trade management rules for the conservative
investor seeking reliable monthly income up to 8-10%
per MONTH Return on Investment (ROI).The technique
it offers is suitable for regular accounts, retirement
accounts and any investor wanting to consistently
seek profit from the markets with minimum and
controllable risk.When the reader finishes this
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he will see why the principle it is built on is
the way many pro's invest.

Day Trading Options
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
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.
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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 Stock Option Income Generator
Get a handle on option spreads to hike profit and
squashloss The Complete Book of Option Spreads and
Combinations isthe definitive educational resource
and reference guide for usingoption spreads and
other common sense option strategies. Thisuseful
guide shows readers how to select the right strategy
fortheir market outlook and risk/reward comfort level
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affected byunderlying market
movements, implied volatility, and time decay.Even
more importantly, readers will understand where each
strategyperforms well, and the market conditions
where each should beavoided. Once the proper
strategy is selected, readers will learnhow to identify
the best options to use based on "moneyness"
andtime to expiration. The companion website
features tools includingan option pricing tool and
implied volatility calculator to helpall traders
implement these concepts effectively. There are
many different types of spreads, and while less
riskythan other option strategies in general, they are
more complex,with more variables to monitor. This
guide serves as a handbook forthe trader wanting to
exploit options to the greatest possiblebenefit.
Generate monthly income by selling covered
strangles Use call spreads to recover from a losing
stock position Protect an existing stock position using
put diagonals Discover the best strategies for
directional market plays Option spreads are a great
tool for traders who would rather bean option seller
but who need to limit their risk. The CompleteBook of
Option Spreads and Combinations identifies
thosestrategies that benefit from option erosion but
that limitrisk. If managed properly, spreads can
provide both novice andexperienced investors with
the potential for a large return whilelimiting risk.
Electronic trading platforms and reduced
brokeragecommissions have increased option spread
trading, which shouldoccupy a spot in every savvy
investor's toolkit. Comprehensive andauthoritative,
The Complete Book of Option Spreads
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Trading Weekly Options
In the nineteenth century, the Qing empire
experienced a period of profound turmoil caused by
an unprecedented conjunction of natural disasters,
domestic rebellions, and foreign incursions. The
imperial government responded to these calamities
by introducing an array of new policies and
institutions to bolster its power across its massive
territories. In the process, Qing officials launched
campaigns for natural resource development, seeking
to take advantage of the unexploited lands, waters,
and minerals of the empire’s vast hinterlands and
borderlands. In this book, Peter B. Lavelle uses the life
and career of Chinese statesman Zuo Zongtang
(1812–1885) as a lens to explore the environmental
history of this era. Although known for his pacification
campaigns against rebel movements, Zuo was at the
forefront of the nineteenth-century quest for natural
resources. Influenced by his knowledge of nature,
geography, and technology, he created government
bureaus and oversaw state-funded projects to
improve agriculture, sericulture, and other industries
in territories across the empire. His work forged new
patterns of colonial development in the Qing empire’s
northwest borderlands, including Xinjiang, at a time
when other empires were scrambling to secure access
to resources around the globe. Weaving a narrative
across the span of Zuo’s lifetime, The Profits of Nature
offers a unique approach to understanding the
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world during a critical juncture in
Chinese history, between the high tide of imperial
power in the eighteenth century and the challenges of
modern state-building in the twentieth century.

A Complete Guide to the Futures Market
Trading the financial markets is extremely difficult,
but with the right approach, traders can achieve
success. Nobody knows this better than authors Larry
Pesavento and Leslie Jouflas, both traders and
educators of traders, who have consistently used
pattern recognition to capture profits from the
markets. In Trade What You See, Pesavento and
Jouflas show traders how to identify patterns as they
are developing and exactly where to place entry and
exit orders. While some patterns derive from the
techniques of Wall Street’s earliest traders and other
patterns reflect Pesavento’s emphasis on the
geometry of market movements and Fibonacci
numbers.. Filled with hard-won knowledge gained
through years of market experience, Trade What You
Seeoutlines both a practical and sophisticated
approach to trading that will be of interest to both
novice and seasoned traders alike. Larry Pesavento is
a forty-year veteran trader. He operates a Web site,

Get Rich With Options
The growing popularity of selling options is
undeniable, yet it remains one of the least understood
concepts in the trading world. This clear and engaging
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generate profits with a consistency that
may surprise you. Now in its second edition, The
Complete Guide to Option Selling is the only book that
explores selling options exclusively. Since its original
publication in 2004, much has changed in the world of
options, and the authors have provided key updates
to help you take advantage of these changes. You’ll
find all the information you’ll need to start writing
options profitably in equities, stock indexes, and
commodities and maximize your returns, minimize
your risk, and even manage “black swan” events.
With more than 38 years combined experience in
options trading, the authors explain: Basic mechanics
of how professionals sell time premium The
misunderstood subject of margins on short options
Myths about option writing— and why they still
circulate Key factors to consider when building an
optionselling portfolio How to control risk—the right
way Effective, time-tested strategies for selling
premium Common mistakes beginners make and how
to avoid them Option selling provides a high
probability of success that is difficult, if not
impossible, toachieve in any other investment. The
Complete Guide to Option Selling illustrates how to
take full advantage of this unique approach and make
it a profitable, high-yield component of your overall
portfolio. Don’t listen to the popular myth that option
selling is only for professionals. The secret is out, and
individual investors can now run with it. Read The
Complete Guide to Option Selling and learn how you
can level the playing field with the big guys. It’s a lot
easier than you may think.
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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
some basic positions, and trades Read charts and
interpret probabilities Once the domain of the elites,
the options market has been thrown wide open
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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.

The Complete Guide to Option Selling,
Second Edition
Generate consistent income with a smart weekly
options strategy Profiting From Weekly Options is a
clear, practical guide to earning consistent income
from trading options. Rather than confuse readers
with complex math formulas, this book concentrates
on the process of consistently profiting from weekly
option serials by utilizing a series of simple trades.
Backed by the author's thirty years of experience as a
professional option trader and market maker, these
ideas and techniques allow active individual traders
and investors to generate regular income while
mitigating risk. Readers will learn the fundamental
mechanisms that drive weekly options, the market
forces that affect them, and the analysis techniques
that help them manage trades. Weekly options are
structured like conventional monthly options, but they
expire each week. Interest has surged since their
inception three years ago, and currently accounts for
up to thirty percent of total option volume, traded on
all major indices as well as high volume stocks and
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and effectively as income-generating
investments, with practical guidance and expert
advice on strategy and implementation. Discover the
cycles and market dynamics at work Learn essential
fundamental and technical analysis techniques
Understand the option trading lexicon and lifecycle
Gain confidence in managing trades and mitigating
risk Weekly options can be integrated with any
existing options strategy, but they are particularly
conducive to credit spread strategies and short-term
trades based on technical patterns. For investors
looking for an easy-in/easy-out method of generating
consistent income, Profiting From Weekly Options
provides the wisdom of experience with practical,
actionable advice.

The Profits of Nature
Breakthrough option strategies from Jeff Augen: Three
books packed with new tools and strategies for
earning higher, more consistent profits and
systematically controlling risk! In three remarkable
books, Jeff Augen teaches you dozens of up-to-theminute option trading strategies and techniques for
earning powerful, consistent profits! The Option
Trader's Workbook, Second Edition offers start-tofinish hands-on practice with every leading strategy,
including the newest trading techniques. Through
hundreds of realistic problems (each with fully
explained solutions), you'll walk through trades
designed to profit from changing prices, volatility, and
time decayplus new ways to use CBOE Weekly
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ratio and variance trading, VIX options,
volatility ETFs, and moreall without risking a dime! In
Trading Options at Expiration: Strategies and Models
for Winning the Endgame, Augen reveals new ways to
structure positions that profit from predictable end-ofcontract price distortions with remarkably low risk.
Packed with brand-new statistical models, minute-byminute pricing analyses, and optimized strategies,
this book teaches you how to create trades that
regularly deliver returns of 40%--300% with just two
days of market exposure per month, or even less.
Finally, in The Volatility Edge in Options Trading: New
Technical Strategies for Investing in Unstable Markets,
Augen introduces breakthrough strategies for
identifying and profiting from subtle price distortions
that arise from changes in market volatility. Drawing
on more than a decade of never-before-published
research, Augen shows option traders how to study
historical price changes, mitigate risk, limit market
exposure, and structure mathematically sound highreturn positions. You'll even discover how to build
your own customized, low-cost analytical toolset to
transform these state-of-the-art strategies into
practical buy/sell signals!

Profiting with Iron Condor Options
Praise for Options Theory and Trading "I've had the
pleasure of teaching with Ron Ianieri at numerous live
seminars for traders and investors, and one thing is
for sure-Ron knows options! Now Ron has created a
thorough, easy-to-read guide that you can benefit
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or just starting out. I believe you will
find Options Theory and Trading like Ron himself . . .
full of knowledge, entertaining, fast-paced, and a joy
to be around." —Price Headley, CFA, CMT, founder of
BigTrends.com "I've had the pleasure of knowing and
working with Ron for many years now. When
managing funds in our asset management company,
Ron has always been our 'go-to guy' on anything
options-related. I've also taught a number of seminars
side by side with Ron over the years where I've
always come home knowing more about options than
when I left! The man is truly the 'pitbull' of
derivatives." —Peter Reznicek, Chief Equity Strategist,
www.ShadowTrader.net "What a pleasure to read Ron
Ianieri's new book, Options Theory and Trading. As a
market technician for the last thirty-three years I am
always looking for technical moves in stocks, and I
rely on Ron's expertise for the optimum options
strategy needed for each specific move I perceive
happening in the markets. Ron's 'in the pits'
experience serves to correct the misinformation in
much of the published material and classes currently
available to the unsuspecting options trader." —David
Steelsmith Elliott, Wallstreetteachers.com, World's #1
Market Timer, USIC "Ron's expertise in options is as
high as there is and his experience is unparalleled.
Ron not only knows the answer but can explain it in a
'101' fashion that is simple enough for even a novice
to understand. His book is written in the same
fashion. Ron not only explains the 'how to's' but also
the 'how and why' which other books just don't seem
to do. As a day trader/swing trader by nature, I also
appreciate Ron incorporating real chart examples for
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using options." —Chris Rowe, The Trend Rider,
www.tycoonresearch.com

Game Theory, Alive
A comprehensive resource for understanding and
trading weekly options Weekly options are traded on
all major indices, as well as high volume stocks and
ETFs. They continue to surge in popularity, accounting
for as much as twenty percent of daily options
volume. And while existing options strategy can be
used with weeklys, they are particularly conducive to
premium selling strategies and short-term trades
based on a news item or technical pattern. With this
timely guide, and its companion video, you'll learn
exactly how to use weeklys to make more money
from option selling strategies and how to make less
expensive bets on short-term market moves. Written
by Russell Rhoads, a top instructor at the CBOE's
Options Institute, Trading Weekly Options + Video
skillfully explains the unique pricing and behavioral
characteristics of weekly options and shows how to
take advantage of those unique features using
traditional option strategies. The first book and video
combination product focused solely on weekly options
Outlines the most effective trading strategies
associated with weekly options, including taking
advantage of the accelerating time-decay curve when
an option approaches expiration Filled with the
practical, real-world insights of author Russell Rhoads,
an expert in this field Created with both the
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The Option Trader's Workbook
Successful options trading requires extensive
practice. Most options books offer theory and
strategies, but don't offer the practice needed to
prepare for real-world trades, where the wrong splitsecond decisions can cost you dearly. Expert trader
Jeff Augen covers every key scenario you'll encounter
in modern options trading, guides you through
successful trade executions, and shows how to
overcome key pitfalls that trip up most traders. You'll
walk through trades designed to profit from changing
prices and volatility, time decay, rapid price spikes,
and many other factors. This second edition
introduces powerful new techniques, and reflects the
long-term impacts of the 2009 crash. New problems
include: New CBOE Weekly Options Expiration
options, and their unique pricing dynamics. Using
collars, covered calls, and covered puts to structure
income-generating trades with well-defined risk
profiles. Using ratio trading, VIX options, volatility
ETFs, and variance trading to generate profits from
shifts in volatility. Each section contains beginner,
intermediate, and advanced sections, helping you
build your skills one trade at a time, no matter how
much experience you have--or how little. You'll find
several hundred questions, all designed to mirror real
life, and supported with clearly explained solutions.
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"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
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
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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
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
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Wealth Building with Weekly Options
Practical application of the approaches and
techniques described in this book can be found at
www.sys options.com. --

Trading Options Greeks
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
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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
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.

Get Rich with Options
Businesspeople run for office to protect their firms'
interests against competitors and shape government
to work for the business community.

Options Installment Strategies
Learn to make money with Weekly Options

Trading Options at Expiration
For Amazon customers: The new version of the book,
printed on higher quality paper, is now available to
purchase. The essential futures market reference
guide A Complete Guide to the Futures Market is the
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everything from technical
analysis, trading systems, and fundamental analysis
to options, spreads, and practical trading principles, A
Complete Guide is required reading for any trader or
investor who wants to successfully navigate the
futures market. Clear, concise, and to the point, this
fully revised and updated second edition provides a
solid foundation in futures market basics, details key
analysis and forecasting techniques, explores
advanced trading concepts, and illustrates the
practical application of these ideas with hundreds of
market examples. A Complete Guide to the Futures
Market: Details different trading and analytical
approaches, including chart analysis, technical
indicators and trading systems, regression analysis,
and fundamental market models. Separates
misleading market myths from reality. Gives step-bystep instruction for developing and testing original
trading ideas and systems. Illustrates a wide range of
option strategies, and explains the trading
implications of each. Details a wealth of practical
trading guidelines and market insights from a
recognized trading authority. Trading futures without
a firm grasp of this market’s realities and nuances is a
recipe for losing money. A Complete Guide to the
Futures Market offers serious traders and investors
the tools to keep themselves on the right side of the
ledger.

Politics for Profit
A top options trader details a practical approach for
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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
trades, effectively manage them, and ultimately,
become more profitable.

Use Weekly Options to Increase Wealth
In Options Made Easy, Second Edition, Guy Cohen
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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
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

Options on Futures
We live in a highly connected world with multiple selfinterested agents interacting and myriad
opportunities for conflict and cooperation. The goal of
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presents a rigorous introduction to the
mathematics of game theory without losing sight of
the joy of the subject. This is done by focusing on
theoretical highlights (e.g., at least six Nobel Prize
winning results are developed from scratch) and by
presenting exciting connections of game theory to
other fields such as computer science (algorithmic
game theory), economics (auctions and matching
markets), social choice (voting theory), biology
(signaling and evolutionary stability), and learning
theory. Both classical topics, such as zero-sum
games, and modern topics, such as sponsored search
auctions, are covered. Along the way, beautiful
mathematical tools used in game theory are
introduced, including convexity, fixed-point theorems,
and probabilistic arguments. The book is appropriate
for a first course in game theory at either the
undergraduate or graduate level, whether in
mathematics, economics, computer science, or
statistics. The importance of game-theoretic thinking
transcends the academic setting—for every action we
take, we must consider not only its direct effects, but
also how it influences the incentives of others.

Options Volatility Trading: Strategies for
Profiting from Market Swings
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
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show you exactly what works and what
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.

The Monthly Income Machine
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,
capitalize on sideways movements, and much more.

Trade What You See
Generate consistent income with a smart weekly
optionsstrategy Profiting From Weekly Options is a
clear, practical guideto earning consistent income
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complex
formulas, this book concentrateson the
process of consistently profiting from weekly option
serialsby utilizing a series of simple trades. Backed by
the author'sthirty years of experience as a
professional option trader andmarket maker, these
ideas and techniques allow active individualtraders
and investors to generate regular income while
mitigatingrisk. Readers will learn the fundamental
mechanisms that driveweekly options, the market
forces that affect them, and theanalysis techniques
that help them manage trades. Weekly options are
structured like conventional monthly options,but they
expire each week. Interest has surged since
theirinception three years ago, and currently accounts
for up to thirtypercent of total option volume, traded
on all major indices as wellas high volume stocks and
ETFs. This book is a guide to usingweekly options
efficiently and effectively as incomegeneratinginvestments, with practical guidance and
expert advice on strategyand implementation.
Discover the cycles and market dynamics at work
Learn essential fundamental and technical
analysistechniques Understand the option trading
lexicon and lifecycle Gain confidence in managing
trades and mitigating risk Weekly options can be
integrated with any existing optionsstrategy, but they
are particularly conducive to credit spreadstrategies
and short-term trades based on technical patterns.
Forinvestors looking for an easy-in/easy-out method
of generatingconsistent income, Profiting From
Weekly Options providesthe wisdom of experience
with practical, actionable advice.
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As CEO of Velez Capital Management, and cofounder
of Pristine.com, Oliver Velez has dedicated his life to
spreading the message that you, too, can make a
living as a trader. Traders often attend his educational
seminars multiple times in order to take-in the vast
amount of information this legendary trader discloses.
We've found that the combination of written word and
visual presentation is the best way for you to master
a subject. That's why this unique DVD/Course Book
package is the perfect way to maximize your trading
skills. It includes a full-length DVD of Velez's famed
Options Trading Seminar, as well as a Course Book,
where every ounce of information from the lecture
has been translated into an easy-to-read, classic
textbook form. You also get access to online self tests
to make sure you absorb every bit of valuable
information. Master the exciting, profitable niche of
options trading. With this course, you'll learn: Option
Trading Tactics: See how Velez uses various
strategies to maximize returns, minimize risk, hedge,
and speculate. Predict Price Movement Accurately:
Know what stocks may do in the upcoming days and
weeks. This is they only way you will make money in
options. Market Analysis Strategies: Velez will show
you why technical analysis is the key to options
success and how to use this knowledge to take
advantage of marketplace imperfections. A New
Approach to Trading Psychology and Discipline:
Discover the Pristine Method of "core trading" and
Velez's ground breaking explanation of how the stock
market works today. Develop Your Own Strategy:
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to play the market without burning through
cash! Use Option Trading Tactics Course Book, and,
within no time, you'll be a more confident and
profitable options trader than you ever thought
possible.

Option Trading Tactics
Options traders rely on a vast array of information
concerning probability, risk, strategy components,
calculations, and trading rules. Traders at all levels,
as well as portfolio managers, must refer to numerous
print and online sources, each source only providing
part of the information they need. This is less than
ideal, as online sources tend to be basic, simplified,
and in some cases incorrect. Print sources, on the
other hand, are mostly focused on a very narrow
range of strategies or trading systems. Up until now,
there has been no single source to provide a
comprehensive reference for the serious trader. The
Complete Options Trader is that much-need
comprehensive reference, a compilation of the many
attributes options traders need. Thomsett lays out a
rich and complete guide to 100 strategies, including
profit and loss calculations, illustrations, examples,
and much more. A thorough evaluation of these
strategies (and the rewards and risk involved)
demonstrates how a broad approach to analytically
using options can and does enhance portfolio profits
with lower levels of risk. The book also features a
complete glossary of terms used in the options
industry, the most comprehensive glossary of this
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trading are poorly understood; risk is
ignored or over-simplified; hedging is not folded into a
strategic evaluation; and options traders shun the
value of holding equity positions. No longer—if
options traders rely on this comprehensive guide as
the reference for the industry.

Trading on Corporate Earnings News
How to collect big profits from a volatile options
market Over the past decade, the concept of volatility
has drawn attention from traders in all markets across
the globe. Unfortunately, this scrutiny has also
created a proliferation of myths about what volatility
means and how it works. Options Volatility Trading
deconstructs some of the common misunderstandings
about volatility trading and shows you how to
successfully manage an options trading account and
investment portfolio with expertise. This reliable
guidebook provides an in-depth look at the volatility
index (VIX) and demonstrates how to use it in
conjunction with other analytical tools to determine
an accurate measure of investor sentiment. However,
recognizing a trend isn’t enough. In order to give you
everything you need to profit in the options market,
Options Volatility Trading also features: Detailed
analysis of historical volatility patterns in the context
of trading activity Insights into the behavioral
psychology of trading volatility Revealing
examinations of market noise that distorts exploitable
anomalies Author Adam Warner, a recognized trading
strategist and financial writer, sheds light on the
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building a solid foundation for more
advanced options and volatility concepts. He explains
how to diversify your investment choices using the
latest trading vehicles on the market, including
exchange traded funds (ETFs), which offer exceptional
money-earning potential for volatility traders.
Applying the conceptual lessons in this in-depth book,
you will be able to identify, collect, and process the
abundance of data available every day in order to
time the markets like a pro, as well as develop your
own toolbox of best practices and time-tested
strategies for locking in big profits from dramatic
shifts in investor sentiment. Most importantly, Options
Volatility Trading provides you with a go-to resource
of dependable guidelines that will help you become a
successful volatility trader in options and any other
market.

Jeff Augen's Options Trading Strategies
Efficient market theorists contend that markets are
random and thus not predictable. With the publication
of Trading Against theCrowd, however, noted author,
economist, and professional trader John Summa
convincingly shows that investor sentiment can be
incorporated into profitable stock and stock market
trading systems. In this groundbreaking book, Summa
explains how to use popular gauges of crowd
psychology, such as put/call ratios, option-implied
volatility, short sales, investor surveys, and advisory
opinion to trade against, or contrary to, prevailing
market sentiment. He also makes compelling
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bear and bull news-flow intensity indices, which he
builds from news scans. This data series, and other
popular measures of crowd psychology, are processed
through custom indicators that are programmed into
profitable trading systems, such as Squeeze Play I &
II, Tsunami Sentiment Wave, and the Fourth Estate.
Trading Against the Crowd is the first book to provide
a comprehensive assessment of investor crowd
psychology, offering valuable market timing tools and
trading techniques, including: MetaStock and Trade
Station system and custom indicator code;
comparative statistical studies of CBOE, OEX, and
equity-only put/call ratios; straightforward instructions
for combining price triggers with sentiment indicators;
a practical guide to understanding put/call ratios,
short sales, investor surveys, newsletter opinion, and
stock market news-flow intensity; how to use LEAP
options as trading vehicles to avoid use of stop loss
orders; use of put/call ratios for trading the Treasury
bond futures market; and test results and evaluation
of trading system performance. Many of today’s
professional money managers rely on investor
sentiment for improved market timing. They know
that at extremes of market sentiment, markets tend
to be the most predictable.Trading Against the Crowd
shows how you can begin to profit from these shortto medium-term sentiment waves generated by the
actions of the speculative crowd. Put into practice
powerful sentiment data using thoroughly back-tested
trading systems, and rise above the herd mentality of
the investor crowd, where potentially large profits
await.
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A straightforward guide to generating consistent
income by selling call options on selected stocks The
Stock Option Income Generator outlines a low-stress
approach to making predictable profits no matter
what the state of the overall market. Harvey
Friedentag, a registered investment advisor who has
been successfully using this strategy for more than
thirty-six years, shows how to pick stocks and then
sell call options against those stocks to generate a
constant source of income. With this book, you'll
quickly learn to Make consistent profits in the stock
market and increase your gains Protect stock holdings
from price declines, cutting your losses Profit from big
market moves as well as sideways moves Receive a
controllable tax shelter from an option income
portfolio Buy more stocks for less money Friedentag's
strategy is ideal for anyone who wants to generate
better returns than the overall market averages, with
less risk, and receive the benefits of tax-advantaged
investing.

Options Made Easy
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
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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 Price Action Trading Ranges
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
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.
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Increased marketplace volatility and the expanding
size of capital markets have led to an explosion of
interest in options on futures. What makes these
instruments so attractive is that they allow traders to
profit from movements in the markets using little upfront capital and plenty of leverage. At the same time,
they provide an excellent hedge against the risks
associated with capital market investments. This book
demystifies these notoriously difficult-to-understand
instruments and provides state-of-the-art strategies
and tools for making the most of options on futures.
John F. Summa (New Haven, CT) is a CTA and
cofounder of OptionsNerd.com, an online service
providing market commentary, trading advisories,
and assistance with trading system development.
Jonathan Lubow (Randolph, NJ) is cofounder and Vice
President of Trader's Edge, a futures and options
brokerage.

Profiting from Weekly Options
Essential Option Strategies
Profit from earnings announcements, by taking
targeted, short-term option positions explicitly timed
to exploit them! Based on rigorous research and huge
data sets, this book identifies the specific earningsannouncement trades most likely to yield profits, and
teaches how to make these trades—in plain English,
with real examples! Trading on Corporate Earnings
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announcements. Writing for investors
and traders at all experience levels, the authors show
how to take targeted, short-term option positions that
are explicitly timed to exploit the information in
companies’ quarterly earnings announcements. They
first present powerful findings of cutting-edge studies
that have examined market reactions to quarterly
earnings announcements, regularities of earnings
surprises, and option trading around corporate
events. Drawing on enormous data sets, they identify
the types of earnings-announcement trades most
likely to yield profits, based on the predictable
impacts of variables such as firm size, visibility, past
performance, analyst coverage, forecast dispersion,
volatility, and the impact of restructurings and
acquisitions. Next, they provide real examples of
individual stocks–and, in some cases, conduct large
sample tests–to guide investors in taking advantage
of these documented regularities. Finally, they
discuss crucial nuances and pitfalls that can
powerfully impact performance.

The Rookie's Guide to Options
My principle strategy for trading Weekly Index
Options uses 2 sigma Iron Condors: Short Calls 2
standard deviations above the market and the Long
Calls the next strike price higher; Short Puts 2
standard deviations below the market and the Long
Puts the next strike price lower. This is called 2 Sig
Iron Condors. I have developed a procedure to make a
Weekly Profit using Iron Condors. My objective is to
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As your capital increases with trading
profits, then you increase the number of Condors.
Then your weekly profit increases as the capital
grows. For example: if the capital in your broker
account permits 4 condors, then the weekly profit
would increase to $300 per week. The weekly profit
per Capital = $150/$2000 = 7.5% per week.
SelfAdapSPXweeklyVLTY is the name of my software
which I use to generate weekly Profits. This book
describes how to use the TradeMonster real-time SPX
weekly option quotes. My Software:
SelfAdapSPXweeklyVLTY computes the Strike Prices
used for the weekly option trades. If you have another
source for real time SPX weekly option quotes, then
that source can be used instead of the TradeMonster
source. You must have a minimum of $2000 in your
broker account to do Weekly Iron Condor trading. This
book recommends starting with $2500 and presents a
Capital Growth Model that shows that, using the
trading procedure herein, this Initial Capital of $2500
could grow to $300,000 in 2 Years. Weekly Index
Options became available on the Chicago Board of
Options Exchange in 2003. I have watched this type
of Options Trading evolve as more investors used
weekly trading. I have changed my trading software
to reflect this evolution. I made my software simpler
by limiting it to SPX for the weekly options trading.
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