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∆ : (i) for call 0∼1, for put -1∼0

(ii) BQ¡ƒ‚n, ∆ 5M}Bs”“‰�, Ý�. ì

(iii) ƒ‚n,
in the money call ∆ = 1, out of the money call ∆ = 0
in the money put ∆ = -1, out of the money put ∆ = 0

Γ : (i) Ì� call ´u put, Γ ·øš, õ–V'd�G}º

(ii) Γ > 0 , /Ê at the money T|×

(iii) ÓOBQ¡ƒ‚n, ΓíÇ$}‰íyª, ?¹¥@7ÊBQ¡ƒ

‚nv, Ju at the money Ë¡, ∆ M}�—Ë‰“
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θ : (i) ©¾ time decay, vÈ1Ý risk factor

(ii) úk American call or put, ¤M· < 0, J European †„.
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(iii) at the money, θ M|Š, H[vÈgM0§Áý
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