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August 11th — Opening Position —
PYPL at 99.20

PYPL bear call spread, filled a 0.90. Decision point set at 105.

Unrealized Delta

Underlying Position Mark PaL Dollars delta (&) Delta (a) Gamma () Vega (v) Theta (@) Impl. vol.
7
- PYPL e 99.203 -34 -1,800 -18 -1 -6 3 42.8741%
- 2022-09-16 W E -1,800 -18 -1 -6
PYPL SEP 16 '22 110 Call o -2 1.691 -66 -4,690 0.2364 -47 -5 -21 11 41.5636%
PYPL SEP 16 '22 115 Call o 2 0.927 31 2,890 0.1456 29 4 15 -8 41.6175%
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August 25th — Close Out — PYPL at
96.29

Closed earlier in the day for 0.23. Ignore the P&L below. Actual profit is 0.90 - 0.23 x 200 = $134

Unrealized Delta

Underlying Posi... Mark PaL Dollars delta (&) Delta... Gam... Vega (v) Theta (@) Impl. Vol
All Underlyings n-—-zn-:m—-m-a-ﬂ—l
- PYPL 96.291 60 -1,104 -11 -2 -2 3 44.1709%
- 2022-09-16 m 60 -1,104 -11 -2 -2 3
PYPL SEP 16 '22 110 Call [l -2 0.593 154 -2,351 0.1221 -24 -4 -9 10 42.6931%
PYPL SEP 16 '22 115 Call W 2 0.30 -94 1,247 0.0647 13 2 7 -6 44.7001%
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