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UNAWARE OF OPTION PRICING
不了解期权定价原理
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MATH DRIVEN DERIVATIVES

Long Straddle - Earnings
博弈财报

http://PowerUpGammas.com


 

www.PowerUpGammas.com

MATH DRIVEN DERIVATIVES

Long STK v.s Long Option

Long STK

Expected Move 
预期波幅
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Option Forward Looking 
对未来价格的观点

定价体现市场

预期波动范围

“简化”的模型理解

隐含波动率=预期波动

期权⾦ = 预期波动

PRICED-IN
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Long Straddle
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市场提前折现的财报波幅 = 0.65 + 0.59 = $1.24 (6.2%)
* 以上⽅法仅为使⽤期权链便捷估算财报事件预期波幅⽅法之⼀。
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Long Straddle
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STK

OPTION

STK = 100, 150 Call@$9.0, EXP = 70
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