



























	Chapter 13. Futures Options
	13.1  Nature of Futures Options 
	13.2  Quotes
	13.3  Reasons for the Popularity of Futures Options 
	13.4  Put-Call Parity
	13.5  Bounds for Futures Options 
	13.6  Valuation of Futures Options Using Binomial Trees  
	13.7  A Futures Price as an Asset Providing a Yield
	13.8  Black's Model for Valuing Futures Options
	13.9  Comparison of Futures Option and Spot Option Prices 
	13.10  Summary 
	Suggestions for Further Reading
	Quiz
	Questions and Problems 
	Assignment Questions




