
Contact information:
Thijs van den Berg
Managing Director - SITMO

web:
email:
phone:

www.sitmo.com
thijs@sitmo.com
+31 6 24110061

Click here to check for updates of this document http://sitmo.com/eq/548.pdf

Quotient option
created by Thijs van den Berg

A quotient option gives the owner the right to buy/sell thequotient of two underlying assets for a fixed value
-the strike-. 

Symbol list:

Value of the quotient call option at expiration
Value of the quotient put option at expiration
Value of the first underlying asset at expiration
Value of the second underlying asset at expiration

K Strike (excersise) price
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