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liquefied natural gas (LNG) 10, 15–16,

206
plant 15
regasification terminal 15, 206, 214
vessel 15
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American-style 66, 91
Asian 66–9, 288, 290
call 53
cap 77–8
CO2 70
crude oil 7
delta hedging 57–8
delta 58
electricity 60, 63
European-style 53, 55
floor 78–80
gamma 60
intrinsic value 78
natural gas 12
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