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This bibliography is a selective listing of works held by the MBS Library. The selection reflects the teaching and 
research focus of the academic programs at MBS. For a fuller coverage of the subject, please refer to the 
catalogue. 
 
24-hour trading : the global network of futures 
and options markets / Barbara B. Diamond, Mark 
P. Kollar. 
New York : Wiley, c1989. 
MBS 332.645 DIAM 
 
3i : fifty years investing in industry / Richard 
Coopey & Donald Clarke. 
Oxford ; New York : Oxford University Press, 1995. 
MBS 332.0941 COOP 
 
Advanced strategies in financial risk 
management / Robert J. Schwartz and Clifford W. 
Smith, editors. 
New York : New York Institute of Finance, c1993. 
MBS 332.645 ADVA 
 
Against the grain : how to succeed in business 
by peddling heresy /  Joel M. Stern with Irwin 
Ross. 
Hoboken, N.J. : J. Wiley, 2003. 
MBS 338.6041 STER [2003] 
 
Agricultural options : trading, risk 
management, and hedging / Christopher A. 
Bobin. 
New York : Wiley, c1990. 
MBS 332.6328 BOBI 
 
Binomial option pricing with applications to 
exotic options / prepared for the 6th Annual 
Australasian Finance and Banking Conference, 
December 9-10 1993 by Mark Rubinstein. 
[Sydney : University of New South Wales], 1993. 
MBS f 332.63228 RUBI 

Black-Scholes and beyond : option pricing 
models / Neil A. Chriss. 
Chicago : Irwin, c1997. 
MBS 332.645 CHRI 
 
Buying and selling volatility / Kevin B. Connolly. 
Chichester, [England] ; New York : Wiley, c1997. 
MBS 332.63228 CONN (CF/DIBM) 
 
Capital investment and financial decisions / 
Haim Levy and Marshall Sarnat. 
5th ed. 
New York : Prentice Hall, 1994. 
MBS 658.15 LEVY 
 
Chaos and order in the capital markets : a new 
view of cycles, prices, and market volatility / 
Edgar E. Peters. 
New York : Wiley, c1991. 
MBS 332.0414 PETE 
 
Compleat day trader II / Jake Bernstein. 
New York : McGraw-Hill, c1998. 
MBS 332.645 BERN 
 
Complete guide to option pricing formulas / 
Espen Gaarder Haug. 
New York ; London : McGraw-Hill, c1998. 
MBS 332.63228 HAUG (CF/DIBM) 
 
The Concepts and practice of mathematical 
finance /  Mark S. Joshi. 
Cambridge, U.K. New York : Cambridge University 
Press, 2003. 
MBS 332.0151 CONC [2003] 
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Confessions of a futures trader : a guide to 
trading futures in Australia /  Andrew Lythgo. 
Milton, Qld. : Wrightbooks, 2001. 
MBS 332.6450994 LYTH [2001] 
 
The cost of capital : intermediate theory /  Seth 
Armitage. 
Cambridge, UK ; New York : Cambridge University 
Press, 2005. 
MBS 332.04101 ARMI [2005] 
 
Cost of capital : theory and estimation / 
Cleveland S. Patterson. 
Westport, Conn. : Quorum Books, 1995. 
MBS 658.152 PATT 
 
Currency options handbook / William Sutton. 
Cambridge : Woodhead-Faulkner, 1988. 
MBS 332.6452 SUTT 
 
Dealing in traded options / Richard Hexton. 
New York : Prentice Hall, 1989. 
MBS 332.6452 HEXT 
 
Derivatives demystified / by R.L. Deutsch and 
Mark Saccasan. 
Sydney : Prospect Publishing, 1995. 
MBS f 332.632 DEUT 
 
Design, testing, and optimization of trading 
systems / Robert Pardo. 
New York : Wiley, c1992. 
MBS 332.645 PARD 
 
Dynamic hedging : managing vanilla and exotic 
options / Nassim Taleb. 
New York : Wiley, c1997. 
MBS 332.645 TALE 
 
Dynamic option selection system : analyzing 
markets and managing risk / Howard L. Simons. 
New York : J. Wiley, c1999. 
MBS 332.63228 SIMO 
 
Economic analysis of industrial projects / Lynn 
E. Bussey, Ted G. Eschenbach. 
2nd ed. 
Englewood Cliffs, N.J. : Prentice Hall, c1992. 
MBS 658.152 BUSS 
 
Economic function of futures markets / Jeffrey 
Williams. 
Cambridge: Cambridge University Press, 1986. 
MBS 332.644 WILL 
 
The economics of financial markets /  Roy E. 
Bailey. 
Cambridge : Cambridge University Press, 2005. 
MBS 332.0415 BAIL [2005] 

Economics of financial markets / Hendrik S. 
Houthakker and Peter J. Williamson. 
New York : Oxford University Press, 1996. 
MBS 332.6320973 HOUT 
 
Equity options : valuation, trading and practical 
strategies / Hugh Denning. 
Melbourne : Longman Professional, 1991. 
MBS 332.645 DENN 
 
Expiration day effects of index options and 
futures / by Hans R. Stoll and Robert E. Whaley. 
[New York, N.Y.] : Salomon Brothers Center for the 
Study of Financial Institutions, Graduate School of 
Business Administration, New York University, 
[c1987]. 
MBS 332.63228 STOL 
 
Fake : my life as a rogue trader  /  David Bullen. 
Milton, Qld. : John Wiley, 2004. 
MBS 332.630994 BULL [2004] 
 
Financial futures and options - recent 
developments.   / London : IFR, c1989. 
MBS 332.645 FINA 
 
Financial futures and options : a guide to 
markets, applications, and strategies / Todd E. 
Petzel. 
New York : Quorum Books, 1989. 
MBS 332.6452 PETZ 
 
Fixed-income analysis for the global financial 
market : money market, foreign exchange, 
securities, and derivatives / Giorgio S. Questa. 
New York : Wiley, c1999. 
MBS 332.042 QUES 
 
Fundamentals of futures and options markets / 
John C. Hull. 
4th ed.,International ed. 
Upper Saddle River, N.J. : Prentice Hall ; London : 
Prentice-Hall International (UK), c2002. 
MBS 332.644 HULL CF/DIBM 
 
Futures and options / Franklin R. Edwards, Cindy 
W. Ma. 
New York : McGraw-Hill, c1992. 
MBS 332.645 EDWA 
 
Futures and options markets : trading for the 
1990s / Robert Gibson -Jarvie. 
Cambridge : Woodhead-Faulkner, 1989. 
MBS f 332.644 GIBS 
 
Futures markets / Daniel R. Siegel, Diane F. 
Siegel. 
Chicago : Dryden Press, c1990. 
MBS 332.645 SIEG 
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Futures markets / Darrell Duffie. 
Englewood Cliffs, N.J. : Prentice Hall, c1989. 
MBS 332.644 DUFF 
 
Global portfolio management for institutional 
investors / Jeff Madura. 
Westport, Conn. : Quorum Books, 1996. 
MBS 332.6 MADU 
 
GNI handbook of traded options / N. M. Cavalla. 
London : Macmillan Reference, 1989. 
MBS 332.6452 CAVA 
 
Handbook for professional futures and options 
traders / Joseph D. Koziol. 
New York : Wiley, c1987. 
MBS 332.644 KOZI 
 
Handbook of financial engineering : new 
financial product innovations, applications, and 
analyses / [edited by] Clifford W. Smith, Jr., 
Charles W. Smithson. 
New York : Harper Business, c1990. 
MBS 658.15224 HAND 
 
Handbook of fixed income options : strategies, 
pricing, and applications / Frank J. Fabozzi, 
editor. 
Rev. ed. 
Chicago : Irwin, c1996. 
MBS 332.63228 HAND 
 
Handbook of stock index futures and options / 
edited by Frank J. Fabozzi and Gregory M. Kipnis. 
Homewood, Ill. : Dow Jones-Irwin, c1989. 
MBS 332.63222 HAND 
 
Hedging : principles, practices, and strategies 
for the financial markets / Joseph D. Koziol. 
New York : Wiley, c1990. 
MBS 332.645 KOZI 
 
Industrial organization of futures markets / 
edited by Ronald W. Anderson. 
Lexington, Mass. : Lexington Books, c1984. 
MBS 332.644 INDU 
 
Information technology and the productivity 
paradox : assessing the value of the 
investment in IT / Henry C. Lucas, Jr. 
New York : Oxford University Press, 1999. 
MBS 658.4038 LUCA 
 
Inside the commodity option markets / John 
Labuszewski, Jeanne Cairns Sinquefield. 
New York : Wiley, c1985. 
MBS 332.645 LABU 
 

Institutional investing : challenges and 
responsibilities of the 21st century / Arnold W. 
Sametz, editor, in collaboration with James L. 
Bicksler. 
Homewood, Ill. : Business One Irwin, c1991. 
MBS 332.6 INST 
 
Institutional investors and corporate 
governance : best practices for increasing 
corporate value / Carolyn Kay Brancato. 
Chicago : Irwin Professional Pub., c1997. 
MBS 332.6725 BRAN 
 
Institutional investor's guide to managed 
futures programs / Stephen M. Douglass. 
New York : McGraw-Hill, c1994. 
MBS 332.645 DOUG 
 
Interest-rate option models : understanding, 
analysing and using models for exotic interest-
rate options / Riccardo Rebonato. 
Chichester ; New York : Wiley, 1996. 
MBS 332.6323 REBO 
 
International capital budgeting / Adrian Buckley. 
London ; New York : Prentice Hall, 1995. 
MBS 658.154 BUCK 
 
Introduction to derivatives / Don M. Chance. 
4th ed. 
Fort Worth : Dryden Press, c1998. 
MBS 332.645 CHAN CF/DIBM 
 
Introduction to futures and options markets / 
John C. Hull. 
3rd ed. 
Upper Saddle River, N.J. : Prentice Hall, c1998. 
MBS 332.644 HULL CF/DIBM 
 
Introduction to futures and options markets in 
Australia /  Alex Frino, Elvis Jarnecic. 
Frenchs Forest, N.S.W. : Pearson Education 
Australia, 2005. 
MBS 332.64294 FRIN [2005] 
 
Introduction to mathematical finance : options 
and other topics / Sheldon M. Ross. 
Cambridge : Cambridge University Press, 1999. 
MBS 332.60151 ROSS 
 
Investment choices in industry / Constance E. 
Helfat. 
Cambridge, Mass. : MIT Press, c1988. 
MBS 332.6 HELF 
 
Investment under uncertainty  /  Avinash K. Dixit 
and Robert S. Pindyck. 
Princeton, N.J. : Princeton University Press, c1994. 
MBS 658.1554 DIXI 
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Journal of futures markets.   / [New York, N.Y.] : 
Published by J. Wiley in affiliation with the Center 
for the Study of Futures Markets, Columbia 
University, [c1981- 
P JOUR 
 
Kroll on futures trading strategy / Stanley Kroll. 
Homewood, Ill. : Dow Jones-Irwin, c1988. 
MBS 332.644 KROL 
 
Leo Melamed : escape to the futures / Leo 
Melamed with Bob Tamarkin. 
New York : John Wiley & Sons, c1996. 
MBS 332.62092 MELA 
 
Leo Melamed on the markets : twenty years of 
financial history as seen by the man who 
revolutionized the markets / by Leo Melamed. 
New York : J. Wiley & Sons, c1993. 
MBS 332.640973 MELA 
 
Managed futures in the institutional portfolio / 
edited by Charles B. Epstein. 
New York : Wiley, c1992. 
MBS 332.645 MANA 
 
Managing commodity risk : using commodity 
futures and options / John J. Stephens. 
Chichester ; New York : Wiley, c2001. 
MBS 332.6328 STEP 
 
Marketing ROI : the path to campaign, 
customer, and corporate profitability /  James 
Lenskold. 
New York : McGraw-Hill, c2003. 
MBS 658.1554 LENS [2003] 
 
Measuring the value of information technology 
/ John Hares and Duncan Royle. 
Chichester, West Sussex, England ; New York : J. 
Wiley, c1994. 
MBS 658.1554 HARE 
 
Modern project finance : a casebook /  Benjamin 
C. Esty. 
[New York] : Wiley, c2004. 
MBS 658.152 ESTY [2004] 
 
Money management strategies for futures 
traders / Nauzer J. Balsara. 
New York : Wiley, c1992. 
MBS 332.645 BALS 
 
Optimal dynamic investment policies of a value 
maximizing firm / Peter M. Kort. 
New York : Springer-Verlag, c1989. 
MBS 658.152 KORT 
 

Option pricing / Robert A. Jarrow, Andrew Rudd. 
Homewood, Ill. : R.D. Irwin, 1983. 
MBS 332.6452 JARR 
 
Option strategies : profit-making techniques for 
stock, stock index, and commodity options / 
Courtney D. Smith. 
2nd ed. 
New York : Wiley, c1996. 
MBS 332.645 SMIT 
 
Option valuation : analyzing and pricing 
standardized option contracts / Rajna Gibson. 
New York : McGraw-Hill, c1991. 
MBS 332.63228 GIBS 
 
Option volatility and pricing strategies : 
advanced trading techniques for professionals 
/ Sheldon Natenberg. 
Chicago, Ill. : Probus, c1988. 
MBS 332.6328 NATE 
 
Options : essential concepts and trading 
strategies / edited by The Options Institute, the 
Educational Division of the Chicago Options 
Exchange. 
2nd ed. 
Burr Ridge, Ill. : Irwin Professional Publishing, 
c1990, c1995. 
MBS 332.63228 OPTI 
 
Options : essential concepts and trading 
strategies / edited by the Options Institute. 
Homewood, Ill. : Business One Irwin, c1990. 
MBS 332.63228 OPTI 
 
Options : theory, strategy, and applications / 
Peter Ritchken. 
Glenview, Ill. : Scott, Foresman, c1987. 
MBS 332.6452 RITC 
 
Options advantage : gaining a trading edge 
over the markets / David L. Caplan. 
Chicago, Ill. : Probus Publishing, 1991. 
MBS 332.645 CAPL 
 
Options as a strategic investment : a 
comprehensive analysis of listed option 
strategies / Lawrence G. McMillan. 
2nd ed. 
New York, NY : New York Institute of Finance, 
c1986. 
MBS 332.6452 MCMI 
 
Options course : high profit & low stress 
trading methods / George A. Fontanills. 
New York : Wiley, c1998. 
MBS 332.645 FONT 
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Options manual / Gary L. Gastineau. 
3rd ed. 
New York : McGraw-Hill, c1988. 
MBS 332.6452 GAST 
 
Options market in Australia : management, 
accounting & controls.   / Sydney : Peat, 
Marwick, Mitchell & Co., c1986. 
MBS 332.630994 OPTI 
 
Options markets / John C. Cox, Mark Rubinstein. 
Englewood Cliffs, N.J. : Prentice-Hall, c1985. 
MBS 332.6452 COX 
 
Options, futures, and exotic derivatives : 
theory, application and practice / E. Briys ... [et 
al.]. 
Chichester ; New York : Wiley, c1998. 
MBS 332.63228 OPTI 
 
Paul Wilmott introduces quantitative finance.   / 
Chichester; New York : John Wiley, 2001. 
MBS 332 WILM CF/CD 
 
Paving Wall Street : experimental economics & 
the quest for the perfect market / Ross M. Miller. 
New York : Wiley, c2002. 
MBS 332.64 MILL 
 
Portfolio management formulas : mathematical 
trading methods for the futures, options, and 
stock markets / Ralph Vince. 
New York : Wiley, c1990. 
MBS 332.645 VINC 
 
Pricing financial instruments : the finite 
difference method / Domingo Tavella, Curt 
Randall. 
New York : John Wiley & Sons, c2000. 
MBS 332.645 TAVE 
 
Pricing of foreign currency options / by James 
N. Bodurtha and Georges R. Courtadon. 
[New York] : Salomon Brothers Center for the 
Study of Financial Institutions, 1987. 
MBS 332.63228 BODU 
 
Profiting from chaos : using chaos theory for 
market timing, stock selection, and option 
valuation / Tonis Vaga. 
New York : McGraw-Hill, c1994. 
MBS 332.6322 VAGA 
 
Project finance / Clifford Chance. 
London : IFR Publishing, c1991. 
MBS f 332.04154 CHAN 
 

Project financing / Peter K. Nevitt, Frank Fabozzi. 
6th ed. 
London : Euromoney Publications, 1995. 
MBS f 658.152 NEVI 
 
Project financing : asset-based financial 
engineering / John D. Finnerty. 
New York : Wiley, c1996. 
MBS 658.15 FINN 
 
Project flexibility, agency, and competition : 
new developments in the theory and 
application of real options / edited by Michael J. 
Brennan, Lenos Trigeorgis. 
New York : Oxford University Press, c2000. 
MBS 658.152 PROJ 
 
Rational expectations and efficiency in futures 
markets / edited by Barry A. Goss. 
London : Routledge, 1992. 
MBS 332.645 GOSS 
 
Real options : a practitioner's guide / Tom 
Copeland and Vladimir Antikarov. 
London : Texere, 2001. 
MBS 332.63228 COPE 
 
Real options : managing strategic investment 
in an uncertain world / Martha Amram and Nalin 
Kulatilaka. 
Boston, Mass. : Harvard Business School Press, 
c1999. 
MBS 332.645 AMRA 
 
Real options in capital investment : models, 
strategies, and applications / edited by Lenos 
Trigeorgis. 
Westport, Conn. : Praeger, 1995. 
MBS 332.63 REAL 
 
Review of futures markets.   / Chicago, Ill. : 
Chicago Board of Trade, c1987-c1994. 
P REVI 
 
Risk management in project finance and 
implementation / Henri L. Beenhakker. 
Westport, Conn. : Quorum Books, 1997. 
MBS 658.152 BEEN 
 
Short-termism on trial / Paul Marsh. 
London : Institutional Fund Managers Association, 
c1990. 
MBS 658.1520941 MARS 
 
Solutions manual for Real options : a 
practitioner's guide / [Thomas E. Copeland and 
Vladimir Antikarov]. 
Cambridge, MA : Monitor Group, c2001. 
MBS f 332.63228 COPE 
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Speculative markets : options, futures, and 
hard assets / Robert A. Strong. 
Chicago : Longman Financial Services Pub. ; 
Dearborn Financial Planning, 1989. 
MBS 332.645 STRO 
 
Stochastic models and option values : 
applications to resources, environment, and 
investment problems / edited by Diderik Lund 
and Bernt ksendal. 
Amsterdam ; New York : North-Holland ; New 
York, NY, U.S.A. : Distributors for the United 
States and Canada Elsevier Science Pub., 1991. 
MBS 332.015118 STOC 
 
Stock market wizards : interviews with 
America's top stock traders / Jack D. Schwager. 
New York : HarperBusiness, c2001. 
MBS 332.640973 SCHW 
 
Stocks, bonds, options, futures : investments 
and their markets / staff of the New York Institute 
of Finance ; edited by Stuart R. Veale. 
New York, N.Y. : The Institute ; [Englewood Cliffs, 
N.J.] : Prentice-Hall, c1987. 
MBS 332.678 STOC 
 
Strategic investment : real options and games /  
Han T.J. Smit and Lenos Trigeorgis. 
Princeton, NJ : Princeton University Press, 2004. 
MBS 332.6453 SMIT [2004] 
 
Swap financing : interest rate and currency 
swaps, LTFX, FRAs, caps, floors and collars : 
structures, pricing, applications and markets / 
by Satyajit Das ; with chapters by Coudert Brothers 
and KPMG Peat Marwick. 
Sydney : Law Book, 1989. 
MBS 332 DAS 
 
Swaps and financial derivatives : the global 
reference to products, pricing, applications and 
markets /  by Satyajit Das ; with chapters by Allen, 
Allen & Hemsley and KPMG Peat Marwick. 
2nd ed. 
Sydney : Law Book Co, 1994. 
MBS 332 DAS [1994] 
 
Technical traders guide to computer analysis 
of the futures market / Charles LeBeau, David W. 
Lucas. 
Homewood, Ill. : Business One Irwin, c1992. 
MBS f 332.645 LEBE 
 
Theory of futures markets / edited by Paul 
Weller. 
Oxford, U.K. ; Cambridge, Mass., U.S.A. : 
Blackwell, 1992. 
MBS 332.645 THEO 

Trading and investing in bond options : risk 
management, arbitrage, and value investing / 
M. Anthony Wong, in collaboration with Robert 
High. 
New York : Wiley, c1991. 
MBS 332.6323 WONG 
 
Trading financial futures : markets, methods, 
strategies, and tactics / John W. Labuszewski, 
John E. Nyhoff. 
New York : Wiley, c1988. 
MBS 332.644 LABU 
 
Trading game : playing by the numbers to 
make millions / Ryan Jones. 
New York : Wiley, c1999. 
MBS 332.645 JONE 
 
Trading options on futures : markets, methods, 
strategies, and tactics / John W. Labuszewski, 
John E. Nyhoff. 
New York : Wiley, c1988. 
MBS 332.644 LABU 
 
Transaction costs and institutional investor 
trading strategies / by Robert A. Schwartz and 
David K. Whitcomb. 
[New York] : Salomon Brothers Center for the 
Study of Financial Institutions, Leonard N. Stern 
School of Business, New York University, c1988. 
MBS 332.67314 SCHW 
 
Understanding futures markets / Robert W. 
Kolb. 
5th ed. 
Cambridge, MA : Blackwell Publishers, 1997. 
MBS 332.644 KOLB 
 
Using currency options more effectively : a 
Eurostudy special report / by Howard McLean. 
London : Eurostudy, c1991. 
MBS f 332.4 USIN 
 
Venture capital and private equity : a casebook. 
[2nd ed.] / Josh Lerner, Felda Hardymon. 
New York ; [Chichester] : Wiley, c2002. 
MBS 332.04150973 LERN 
 
 
 
 
 
 


