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% Hedge

3 Forward Contract

4 .Over The Counter

5 .Organized Markets

6 .Optimal Hedge Ratio

7 .Initial Margin

¥ Minimum Variance Optimal Hedge Ratio
° Portfolio

1 Quadratic Utility Function

1" Bias

12 .Cheung, Kwan & Yip

13 Stochastic Dominance

14 Mean Extended Gini Coefficient
15 Risk Aversion

16 Ranking

' Daily Settlement

% Jump

' Roll Over

2 Minimum Mean Extended Gini Coefficient
2! Martingale process
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