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Calualalz

Average Delta = Option Price Change

(0.53474) (0.53015)
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Options Calculator - Delta

Stock Price
Strike Price
Inferest Rate (in%)

Vol (n %) |15

Days to expiration {49

Caloulate
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Old Delta . Average Gamma =~ New Delta
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Options Calculator - Gamma
Stock Price {100
Strike Price

Interest Rate (in %)
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Option Price Change
(-0.00932)
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Options Calculator - Theta
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Options Calculator - Vega
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You are now in:

LEARN BY DOING

Options Calculator - Rho
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Options Calculator

Inertying (spot) Price
Strike (exercisz) Price
INterest Kata ‘in %) E
Volatity n %)

Days to expiratlon
Widend Vel 1]

iCaleulate

Uption Price. [2.39337 (8473

Ganna (0.0759 108174

Fut
T
i

Theta |-0.03101 001361
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