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Op0on	
  trading	
  seminars	
  
•  Op0on	
  basics:	
  

–  contract	
  specifica0on,	
  payoff	
  func0ons,	
  Bloomberg/Excel	
  integra0on;	
  

•  Simple	
  op0on	
  strategies	
  &	
  pricing	
  intui0on	
  
–  combos,	
  risk/reward,	
  interac0ve	
  Excel	
  models;	
  

•  The	
  Greeks	
  &	
  vola0lity	
  
–  avoid	
  (most)	
  mathema0cs	
  and	
  develop	
  intui0on;	
  

•  Advanced	
  trading	
  strategies/contracts	
  
–  advanced	
  spreads,	
  vol.	
  strategies,	
  correla0on	
  trading,	
  variance	
  swaps,	
  

etc.;	
  
–  basket	
  trades.	
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Op0on	
  trading	
  seminars	
  
•  Meet	
  once	
  a	
  week	
  for	
  60-­‐90mins	
  at	
  GTF;	
  
•  Interac0ve	
  use	
  of	
  Bloomberg,	
  and	
  Excel	
  (poten0ally	
  Reuters)	
  

to	
  build	
  models/quick	
  pricers;	
  
•  Content	
  dependent	
  on	
  interest.	
  

•  If	
  interested,	
  please	
  email	
  by	
  end	
  of	
  week	
  (Jan	
  27):	
  
–  jewellsean@gmail.com	
  with	
  subject	
  line	
  ED	
  Trading;	
  
–  limited	
  space	
  is	
  available	
  due	
  to	
  GTF	
  size	
  constraints.	
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