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Long Delta & Short Delta

- Delta/z iR 7 BIfUMB SRR MEZ BHXR A,
« Long Delta : Delta>0 ; Short Delta : Delta<O,

Delta>O0RY , {RE AT R aHikikEksT .
Delta<OBY , {RE AT LG HHERIET,
Long Delta = Bik&{) ; Short Delta= BRI,
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Long Delta & Short Delta
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Long Gamma & Short Gamma

- HINRARG IS (TS AR BB RE T IRAIERZ B =.
- Gamma BT HIUNME SRR R SEFRKENZ [BRIK .

« Long Gamma : Gamma>0 ; Short Gamma : Gamma<Q0,

- Gamma>O08Y , {REA® BN ol AHIF,
- Gamma<O08Y , {REA%D RN ol kT,
» Long Gamma = {§ZLPrika] ; Short Gamma= {fZSCPRiKE].
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Long Gamma & Short Gamma
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Long Vega & Short Vega

Long Vega : Vega>0 ; HFEAIRENE_EFHATHMRER |
Short Vega : Vega<0 ; ZFHAIMNZ N ERERER |

a0 : SOETFA=H—E7x2.5000hrAMmE , (BRI EIFEE K
NEEM60%[EE30%, EIX=HAESEH THIR |, IXEERY1T
HFiEshort vega , RZSEANBINAY T AR Zlong vega,
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Long Theta & Short Theta
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