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Moneyness
Underlying 

Price
Exercise 

Price
Theoretical 

Premium
% Change

OTM 101 130 4.93 6.08%
OTM 101 125 5.94 5.80%
OTM 101 120 7.14 5.52%
OTM 101 115 8.55 5.23%
OTM 101 110 10.20 4.95%
OTM 101 105 12.10 4.66%
ITM 101 100 14.30 4.38%
ITM 101 95 16.80 4.09%
ITM 101 90 19.62 3.81%
ITM 101 85 22.76 3.54%
ITM 101 80 26.23 3.27%
ITM 101 75 30.01 3.01%
ITM 101 70 34.08 2.76%
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