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Eurodollar trading volume is exploding, with no end in sight tools phenomenal
growth. The Eurodollar Futures and Options Handbook provides traders and
investors with the complete range of current research on Eurodollar futures and
options, now the most widely traded money market contracts in the world. The
only current book on this widely-followed topic, it features chapters written by
Eurodollar experts from JP Morgan, Mellon Capital, Merrill Lynch, and other
global trading giants, and will quickly become a required reference for all
Eurodollar F&O traders and investors.
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Editorial Review

From the Back Cover

Today's Most Up-to-Date and Comprehensive Resource for Eurodollar Futures Traders, Hedgers, and
Researchers

Eurodollar futures, and put and call options traded on those futures, revolutionized the world of banking and
finance and are now among the most widely traded money market contracts in the world. The Eurodollar
Futures and Options Handbook explores the complete range of current research and trading practice on these
uniquely flexible trading vehicles, and tells you everything you need to know to increase your profits--and,
more important, control your losses--when navigating this complex market.

Featuring contributions from leading Eurodollar experts, including the author's seminal articles on
Eurodollar convexity bias and measuring and trading term TED spreads, this long-awaited book explains:

Eurodollar futures--What they are, how they are priced, and how they can be used to hedge interest rate●

risk and trade the yield curve
Eurodollar options -- Structures and patterns of Eurodollar rate volatilities, along with price, volatility,●

and risk parameter conventions of Eurodollar options

Eurodollar futures and options trading has grown exponentially, with no end in sight to its phenomenal
growth. Let The Eurodollar Futures and Options Handbook arm you with the latest knowledge on these
important trading vehicles, and provide you with the strategies and techniques you need to make the most of
this liquid and lucrative market.

Today's Eurodollar market--the market for dollar denominated deposits outside of the United States--is
perhaps the largest and most liquid of the world's short-term dollar markets and is becoming the new
standard of value for fixed income markets. For over a decade, futures and options traders in this market
have relied on Eurodollar Futures and Options (by Burghardt, Belton, Lane, Luce, and McVey) for accurate
market analysis coupled with solid, results-oriented trading and hedging strategies. Markets have changed
dramatically, however, and the need for a comprehensive new handbook has become obvious and acute.

The Eurodollar Futures and Options Handbook takes over where that book left off and incorporates all of
the major advances in understanding how Eurodollar futures and options work and how traders and hedgers
should use them. With contributions from Galen Burghardt, his colleagues, and collaborators, this hands-on
volume focuses on every facet of this powerful market. It provides practitioners with practical, detailed
discussions of:

The Eurodollar Market--Growth, expansion, and consolidation of the interest rate markets * Key money●

market developments * The birth of Eurodollar futures * Exchange-traded money market futures and OTC
interest rate swaps
Eurodollar Futures--The Eurodollar futures contract * Forward and futures interest rates * Hedging with●

Eurodollar futures * Pricing and hedging swaps * The convexity bias, with new convexity bias series *
Measuring and trading term TED spreads * Hedging and trading with stacks, packs, and bundles * Hedging
extension risk in callable agency notes * The S&P 500 calendar roll * Trading the turn
Eurodollar Options--The Eurodollar option contract * Price, volatility, and risk parameter conventions *●



Caps, floors, and Eurodollar options * Structure and patterns of Eurodollar rate volatility * Trading with
serial and mid-curve Eurodollar options * Relative versus basis point volatility, including volatility cones *
Hedging convexity bias

Until now, most of the material in this book was available only in assorted and often hard to find research
notes. Eurodollar futures and options traders had to seek out special courses or know someone who had
access to these notes. The Eurodollar Futures and Options Handbook combines greatly improved basic tools
and research applications with current research on Eurodollar futures and options, and saves you both time
and money by giving you all of the important basic tools and applications in one comprehensive, accessible
volume.

About the Author

Galen Burghardt, Ph.D. is senior vice president and director of research for Carr Futures, adjunct professor
of finance at the University of Chicago, and an accomplished author on investing.

Users Review

From reader reviews:

Araceli Burns:

Hey guys, do you really wants to finds a new book you just read? May be the book with the subject The
Eurodollar Futures and Options Handbook (McGraw-Hill Library of Investment and Finance) suitable to
you? The book was written by well known writer in this era. Often the book untitled The Eurodollar Futures
and Options Handbook (McGraw-Hill Library of Investment and Finance)is the main one of several books
that everyone read now. This book was inspired many people in the world. When you read this reserve you
will enter the new way of measuring that you ever know ahead of. The author explained their thought in the
simple way, and so all of people can easily to comprehend the core of this reserve. This book will give you a
large amount of information about this world now. In order to see the represented of the world in this book.

Annie Adcock:

Playing with family within a park, coming to see the sea world or hanging out with buddies is thing that
usually you might have done when you have spare time, subsequently why you don't try thing that really
opposite from that. 1 activity that make you not feeling tired but still relaxing, trilling like on roller coaster
you have been ride on and with addition info. Even you love The Eurodollar Futures and Options Handbook
(McGraw-Hill Library of Investment and Finance), it is possible to enjoy both. It is good combination right,
you still need to miss it? What kind of hang type is it? Oh seriously its mind hangout folks. What? Still don't
obtain it, oh come on its named reading friends.

Helen Johnson:

Do you like reading a reserve? Confuse to looking for your preferred book? Or your book has been rare?
Why so many concern for the book? But virtually any people feel that they enjoy with regard to reading.
Some people likes reading, not only science book but also novel and The Eurodollar Futures and Options



Handbook (McGraw-Hill Library of Investment and Finance) as well as others sources were given
information for you. After you know how the truly amazing a book, you feel desire to read more and more.
Science reserve was created for teacher or students especially. Those guides are helping them to bring their
knowledge. In some other case, beside science book, any other book likes The Eurodollar Futures and
Options Handbook (McGraw-Hill Library of Investment and Finance) to make your spare time considerably
more colorful. Many types of book like this.

Raymond Murray:

A lot of book has printed but it is unique. You can get it by internet on social media. You can choose the
most effective book for you, science, witty, novel, or whatever through searching from it. It is called of book
The Eurodollar Futures and Options Handbook (McGraw-Hill Library of Investment and Finance). You'll be
able to your knowledge by it. Without leaving the printed book, it can add your knowledge and make a
person happier to read. It is most important that, you must aware about guide. It can bring you from one spot
to other place.
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