
Find topics, articles or authors...

Selected Topic: All topics

Price Discovery in the U.S. Stock Options Market

Yusif E. Simaan, Liuren Wu

The Journal of Trading  Winter 2008, 3  ( 1) 68 - 86

DOI: 10.3905/jot.2008.700224

 Download PDF  Add to Favorites  Share  Labels  Cite  
Alerts

The Journal of Trading Vol 3 Issue 1
(/content/iijtrade/3/1)
Volume 3, Issue 1  
Winter 2008 (/content/iijtrade/3/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijtrade/3/1/68) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/3/1/68)  

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijtrade/3/1/56)

Back to top 

 Focus (/highwire_display/entity_view/node/143337/content_tabs)

Article Authors

. .

 Download PDF  Add to Favorites  Share  Labels  Cite  Alerts

Next



(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/3/1/68&custom_message=You%27ll%20need

By clicking “Accept All Cookies”, you agree to the storing of cookies on your device to enhance site navigation, analyze site usage, and
assist in our marketing e�orts.

Cookies Settings  

Reject All  

Accept All Cookies

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsuQJZhMEwoBlJTluDYMMsiLtNYZV2GOgKw93Ruy_bfhTPmR9gKaGo0attlcfjQzjRKy8qAynkGi_46Tlt3U7vfKU74crG6w20z5oYEBsdexPtXdMGXfPf_wW-gKXyCOG812p5VT9Ng_yCAvQSzHQuEwoPLtacn5J44VS0zTGVvVNpSvOsQcpcieFRXhzAzl-JTL9FeaPoGKm4YN9xnXUO75SNiJ918JtyBvFPDwDmf2JU6mSo_rnK5GhP7RLMzOl-ErpLlUJoSH6lxEuIonPIhC1hrqfTxUSQry7g6Q7NseTAk_bQDD2ZeSvHKQjj_Lcw_H1pn7mG3wtNgXs6ND8CTnhqgFZimqNhaqmd819-UstvHM&sig=Cg0ArKJSzClSNONIopob&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://www.pm-research.com/content/iijtrade/3/1
https://www.pm-research.com/content/iijtrade/3/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/3/1/68
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/3/1/68
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijtrade/3/1/56
https://www.pm-research.com/highwire_display/entity_view/node/143337/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/3/1/68&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Related Topics

Regulation, Taxation, Governance, and Compliance

Exchanges, Markets, Clearinghouses

Economics and Financial History

Asset Classes

Equities

Derivatives

Options

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

Locations

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsuzYnDuiz7Cs2SKJQ3hjagb1huf1sy9d0K6wcDOrUwEk4TAlENvcsp03yJZv3krppfc5vymaQ4bfyyyuSp-10CTMvXlEuC3jNA8UOZJ_4zJjcsReC4usz7Wb7uYGhGqT1VxE44yXidc46sKgmGiTv_4xy1052fkQtbNp8HvMrlyWlpiNU-jJDQAmDviU-8NkNOidCqAF9yv2BoFoECgoS-pV0fAYQ2UDC7nixxf3ME18kG7Usj7HcZq6FzLbjVmwz2TOiSxHdVEJ7sbO1VlLZPQb2aeNzL3gYzvSBGVvE_WoZB_bqzZbei6KfYHo-1Plb4LSFcGmj28yca-p7FOidsFjuJQ7iKw1IbJ_V1HdPfLOcKa&sig=Cg0ArKJSzJPKmgfuwkpt&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv_GmI2vupDvDHAdYDEQwBe_f_9gSYYOGt_pMUAxb1Y008PWbL5o0B5TKpXvVt4XjCpzjIzS_hHs9VvPNnwKXS3V_tb0JBNpdUH5bqjHInQb3Gm9HoyPGcL1U3LKdU0PJ4q9QWWZ26dHU7YrYM8xpExwZWK6o8veskEqRW7J2xH7PbIjywrfODN4AMWdXj_TDDC9TTaUvXndKlqYb9gNUdKg2JQ4yllBq_D7TSI9WRH8KtRrj-Qb8PpzjSZy3pc2M4Kq0l111iEr51bpvQVdyH304LEMyaEShOYUYSis-XUj4HcNcZ-sigMqzSPbOpg_lbLlN1Zs-wYK--3OpKT4rrVWdbBDYPbs-z5TiUG2y7gzY_W&sig=Cg0ArKJSzEkZ1U__NyEI&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsscLJhkQSVLd2_5qHuw99aiqTY3OQnMsXWAK2ayDrgt48Tot80WSxy8IVVz0l9iyDPYUeSEn7K2pZxvYugWKYAfrslxiQn82CPb0_9DGlz4rKaAg0dDq5V9QnPfO11eCGDcIo_n2vaGX8i59HS_aQ-q8w1zaDIvBuOYxuOhARz35NvYxV1-hFo3-4pVzl9qVe6kVOAAYE7yJZ07f0Dg8OTMkORwWv0p_XRb5wJxI9mKEpbDgiB-39tDyintAveL3Mpa1v3H4aJVDm4YF4CE5If-n2DWsuhQs-GfzoYTc_Ns68Z9UHIiIRUXYbdnoiem-m8CMpMTttNlFXWdJtW2JIu5gWu1B3jqEr0bK4lua5_9DHwY&sig=Cg0ArKJSzKh_wXPKK5WD&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A91
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A94
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A96
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A98
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A111
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A112
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

© 2023 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports
https://withintelligence.com/


Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

