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LEG-IN SPREADS TRADE
热衷策略分腿，贪⼩失⼤
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零成本Straddle

LEG-IN OBSESSION
Long Straddle = Long Call + Long Put 
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LEG-IN OBSESSION

零成本Spreads

Call Spreads = Long Call + Short Call 
以看涨期权搭建的垂直价差
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LEG-IN OBSESSION
分腿⼊场的⽬的
• 零成本/低成本策略

• Combo⽆法⼊场

更低/⾼成本

⻛险敞⼝
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