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Vega of Call

XY

3. column

92.50

100.00

107.50

0.10

0.17

0.24
5.704

11.324

16.944

(85.00,0.02,0.084)

(115.00,0.02,0.084)(85.00,0.32,0.084)

 

(85.00,0.02,22.564)
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Eta of Call w.r.t. sigma

XY

3. column

92.50

100.00

107.50

0.10

0.17

0.24

2.712

5.417

8.122

(85.00,0.02,0.008)

(115.00,0.02,0.008)(85.00,0.32,0.008)

 
(85.00,0.02,10.827)
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