
vii

Contents
List of Exhibits ix

How to Use This Book xii

Preface xiii

Acknowledgments xv

� Chapter 1: Characteristics of Modern Investment Products 1

� Chapter 2: Understanding How ETF Portfolios Work: 
The Primary Markets 31

� Chapter 3: Understanding the Short Interest of ETFs 63

� Chapter 4: Trading and Liquidity of the ETF Markets: 
The Secondary Markets 81

� Chapter 5: ETFs and the Flash Crash 111

� Chapter 6: How to Execute Orders in ETFs 121

� Chapter 7: Examining ETF Trading Strategies 137

� Chapter 8: Product Labeling and Structural Impact 177

� Chapter 9: Where to Find ETF Information 205

Appendix: Bloomberg Functionality Cheat Sheet 221

Index 235

ftoc.indd   7 2/6/2013   12:21:19 PM

CO
PYRIG

HTED
 M

ATERIA
L

htt
p:/

/w
ww.pb

oo
ks

ho
p.c

om



ftoc.indd   8 2/6/2013   12:21:19 PM

htt
p:/

/w
ww.pb

oo
ks

ho
p.c

om


