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Veteran options trader Dan Passarelli explains a new methodology for option
trading and valuation based on the “ greeks’—the five factors that influence an
option’s price. Using the greeks can lead to more accurate pricing information
that will lead to trading opportunities. The “greeks’ (Delta, Gamma, Theta, Vega,
Rho) are tools for measuring minute changesin an option’s price based on
corresponding changes in: interest rates, time to expiration, price changesin the
underlying security, volatility, and dividends. In straightforward language and
making use of charts and examples, Passarelli explains how to use the greeks to
be a better options trader. With an introduction to option basics as well as
chapters on all types of spreads, put-call parity and synthetic options, trading
volatility and studying volatility charts, and advanced option trading, “ Trading
Option Greeks® holds pertinent new information on how more accurate pricing
can drive profit.
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Veteran options trader Dan Passarelli explains a new methodology for option trading and val uation based on
the “ greeks’—the five factors that influence an option’ s price. Using the greeks can lead to more accurate
pricing information that will lead to trading opportunities. The “greeks’ (Delta, Gamma, Theta, Vega, Rho)
are tools for measuring minute changes in an option’ s price based on corresponding changes in: interest
rates, time to expiration, price changes in the underlying security, volatility, and dividends. In
straightforward language and making use of charts and examples, Passarelli explains how to use the greeks
to be a better options trader. With an introduction to option basics as well as chapters on al types of spreads,
put-call parity and synthetic options, trading volatility and studying volatility charts, and advanced option
trading, “Trading Option Greeks' holds pertinent new information on how more accurate pricing can drive
profit.
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Editorial Review
Review

“A must-read for individuals who are serious about trading options.” —James Bittman, author, "Trading
Options as a Professiona”

“Dan’sbook is aprimer for options aficionados. Without bogging you down
with super-heavy math, he walks you through the key principles and shows you
what matters the most to your trading portfolio."—Fari Hamzei, founder, Hamzei Analytics, LLC

Review

"A must-read for individuals who are serious about trading options.”
—James Bittman

Author, Trading Options as a Professional

"Dan's book is aprimer for options aficionados. Without bogging you down with super-heavy math, he
walks you through the key principles and shows you what matters the most to your trading portfolio.”
—Fari Hamzei

Founder, Hamzei Analytics, LLC

From the Inside Flap

Veteran options trader Dan Pasarelli explains a methodology for option trading and valuation in this timely
volume on option greeks. With an introduction to option basics as well as chapters on spreads, put-call parity
and synthetic options, trading volatility, and advanced option trading, Trading Option Greeks holds new
pertinent information on how the greeks can drive profit.

The greeks (delta, gamma, theta, vega, rho,) are tools to measure changes in an option's value based on
corresponding changesiin:

--Volatility
--Time to expiration

--Underlying price
--Interest rates

Using these tools can lead to more accurate pricing and trading and alert the option trader to arange of
opportunities.

Users Review
From reader reviews:
Charles Stephens:

Have you spare time to get a day? What do you do when you have alot more or little spare time? Y ep, you



can choose the suitable activity regarding spend your time. Any person spent their own spare time to take a
wander, shopping, or went to the actual Mall. How about open or even read a book eligible Trading Option
Greeks: How Time, Volatility, and Other Pricing Factors Drive Profit (Bloomberg Financial)? Maybeit is
for being best activity for you. Y ou understand beside you can spend your time along with your favorite's
book, you can smarter than before. Do you agree with its opinion or you have additional opinion?

LauraGrier:

The ability that you get from Trading Option Greeks: How Time, Volatility, and Other Pricing Factors Drive
Profit (Bloomberg Financial) is a more deep you rooting the information that hide into the words the more
you get enthusiastic about reading it. It doesn't mean that this book is hard to be aware of but Trading Option
Greeks: How Time, Volatility, and Other Pricing Factors Drive Profit (Bloomberg Financial) giving you
buzz feeling of reading. The copy writer conveys their point in specific way that can be understood by
anyone who read that because the author of this reserve is well-known enough. This specific book also
makes your vocabulary increase well. Making it easy to understand then can go along, both in printed or e-
book style are available. We propose you for having this kind of Trading Option Greeks: How Time,
Volatility, and Other Pricing Factors Drive Profit (Bloomberg Financia) instantly.

Janet Warren:

The actual book Trading Option Greeks: How Time, Volatility, and Other Pricing Factors Drive Profit
(Bloomberg Financial) has alot info on it. So when you make sure to read this book you can get alot of gain.
The book was published by the very famous author. The writer makes some research just before write this
book. This specific book very easy to read you can obtain the point easily after scanning this book.

Colleen Edwards;

The book untitled Trading Option Greeks. How Time, Volatility, and Other Pricing Factors Drive Profit
(Bloomberg Financial) contain alot of information on it. The writer explains the woman idea with easy
approach. The language is very straightforward all the people, so do not really worry, you can easy to read
that. The book was published by famous author. The author gives you in the new time of literary works. Y ou
can actually read this book because you can read on your smart phone, or program, so you can read the book
throughout anywhere and anytime. If you want to buy the e-book, you can wide open their official web-site
aswell asorder it. Have anice learn.
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