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Get Your Wings in Options Trading
Enter variable settings commoan to all strategy legs
Starting Stock Price Risk Free Rate Dividend Yield
2.374 2 % 0 %
© Strategy Components and Greeks
Days to
Buy/Sell cCall/lPut Qty Strike Expiry Volatility
M [ow v| [can ] |4 a5 ] 8.3
@ [ow~] [put +] |y | 24 | s | 11.8C

Sub-total

Dollar delta = delta * stock price
Dollar gamma = 0.5 * gamma * (stock price)"2

+ Add new component

Rk REBHRRFTRK GO H S

ESMETTE

Option Type
European

Cost
(Debit/Credit)

-0.0068

-0.0368

-0.0436

SRRERE

Option Multiplier

Dollar
Delta

0.6589

-1.5639

-0.9048

Calculate & Draw P/L Diagram

HriEARS

Dollar
Gamma

23.6466

18.2075

41.8541

, Wind , &7 IRARL

MEIL

zasEll O

Vega Theta Rho

0.0016 -0.0005 0.0003

0.0018 -0.0006 -D.0007

0.0034 -0.0011 -0.0004
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P&L Diagram and Scenario Analysis

Adjust values below to view changes in PIL

Volatility Parallel Shift Risk-free Rate
S :
0.4

0.3
0.2
0.1
2.3
0 o In 5-days: 0.055393
@ At Expiry: 0.05644
0.1
2 2.1 2.2 2.2
Min:

Days Elapsed

ag
I

2.4

WWW.0DtIoNWinas.com

2.3

2.6

2.7

— In 5-days
— At Expiry

Max:

| 2.4
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P&L Summary and Risk Monitor

Stock Price: |2 374 < E ?
Days to Cost Dellar Doellar
Buy/Sell Call/Put Qty Strike Expiry Volatility (Debit/Credit) P/L Value Delta Gamma Vega Theta Rho
buy v call v 1 2.4 15 8.3 % -0.0068 -0.0033 0.0034 0.4561 23.5924 0.0011 -0.0005 0.0001
buy v put v 1 2.4 15 11.8 % -0.0368 -0.0004 0.0363 -1.7249 20.1416 0.0013 -0.0007 -0.0005
Sub-total -0.0436 -0.0038 0.0398 -1.2688 43.7341 0.0024 -0D.0011 -0.0004

P&L Summary and Risk MOI’IitOL I 4H 19 E' EP

Stock Price:lrl s ' B ? 50 ETFE%{E&

—
1/\
Days to Cost Doellar Dollar )l
Buy/Sell Call/Put Qty Strike Expiry Volatility (Debit/Credit) PIL Value Delta Gamma Vega Theta Rho
buy * call »| 1 2.4 15 83 % -0.0068 -0.0067 0.0000 0.0096 1.0273 0.0000 -0.0000 0.0000
buy v put | 1 2.4 15 11.8 % -0.0368 0.0495 00862 -22391 4 2464 0.0003 -0.0000 -0.0006
YR 2. ALz,
Sub-total -0.0436 0.0427 | 0.0863 -2.2295 52737 0.0003 -0.0001 -0.0006 IXJ\ ﬁﬁ_ |% H XJI_L],
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2, 0007

SOETF 4 H2. 40

0. 0568

0. 0785

Q. o700

aoETH

2,374

2. 322

2. 331
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436
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