o
SitnoPac# &

A.
8/18

8/20 (5542)
5600 (110) 915
1.

1

Black-Sholes

8/19
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($120,000) (5542* $200)
[$120,000 / (5542* $200)] [ ($110¥50) / (5600*50)]
25
2
914 915
5850 310
308 200 51.33%

[(308*$200) / $120,000]  181.82% [(200*$50)/ (110*$50)]

5600 Call
8/ 20 5542 110 P 2. 92 %
9/ 15 5850 310 P 0. 21%
308 200
51 . 3138% . [8 2 %
/ 10. 8 4. 34%
B.
520
5/21
(5734) 5800 (243) 6/1
1
10.46% [$120,000 / (5734* $200)]
4.19% [243*$50 / (5800* $50)]
10 25
2
6/1
5930 266
196 23 32.67% [(196*$200) / $120,000]

9.47% [(23*$50) / (243*$50)]

2/2

24. 80%
21.72%
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5800 Call
5/ 21 5734 243 38. 02% 44.30%
6/ 1 5930 266 313.55% 37.91%
196 23
32.67% 41%
/ 10. 4 4.19%
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