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 Basic Button
Make a 200 X 200 Document so you have plenty of room. Now

make a new layer. 
Draw out a circle with the Elliptical Marquee tool, Make the
foreground white and background black, now fill from the upper left
down to the bottom right with the radial gradient tool like shown to
the left.
 

Ok deselect the selection and make a smaller circle inside the
one you just made. Now Rotate it 180 degrees (Edit > Transform
> Rotate 180)

Contract by 2 pixels (Select > Modify > Contract) Then rotate
180 again, Don't lose your selection.
 

To color your button, Go to Hue/Saturation
(Image > Adjust >Hue) check the "colorize" box and drag the
saturation level to +70, then adjust the hue for desired color.
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