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31. index funds

32. Standard & Poor’s 500

33. Barr Rosenberg

34. James Tobin

35, Fischer Black

. 36. Myron Scholes

37. option

38. Chicago Board of Options Exchange
39. call option

40. put oplion

41. Digital Equipment

42. Goldman Sachs

43, Leland,\O’BrIen, Rubenstein
44. index’ futures

45. hedge
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47. Dow Jones Industrial Average

48, Securities & Exchange Commission
(SEC)

© #49. Brady Commission

8. insurers and rebalancers

9. porifolio

10, Portfolio Selection

11. entrepreneur

12, game theory

13. diversification

14. The Theory of Games and Economic
Behavior

15. Princeton

16. John Von Neumann

17. Oskar Morgenstern

18. Silesia

19. zeto-sum

20. market makers

21. Rand Corporation

22, Consolidated Analysis Centers, Inc.
23, Simscript

24. R System

25. Bernard Baruch College
26. Brignoll Models

27. William Sharpe

28. John Lintner

29. ¢apital asset priclng model
30. risk-adjusted returns
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1. William G. Shepherd, «PC’s on Wall
Sireet,» PC Computing, Sept. 1988,

2. Harry Max Markowilz.

3. Westchester County

4. future coniracts

5. Tandy 3000

6. quants

7. rocket scientists
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