ov
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Long

SK

OK
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Short

Dagl

Straddle 29

Straddle wk2
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MFA

Dag2
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Straddle30

MFA
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MFA
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404
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405
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404

3,2

2,7

0,34

6,95
13,19
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1,98

2,31
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3,95

1,75
in%

comp delta -/-20

comp delta +20
Hoge gamma short

comp delta +20

44,3038



