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Bl Fx Option Order Form X
Options Order
Asset |USDIPY v
Call/Put Put v/
Exercise Method |Spot =
Buy/Sell @Buy Osel
Mid Spot [ 111.712]
Amount | 200000 v USD
. = 110.50 +
Expiration (NY 10:00) 30.04.2019 &=
Market Rates and Greeks
Premium 0.792,
Premium Value 158'400.00 JPY]
Delta -76'906 USD)|
Gamma 28'362 USD)|
Vega 32700 JPY
Theta -2573 JPY|
Implied Volatility 6%
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https://tw.swissquote.com/forex/education?sq_country=CH
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