AGLC CATTLE LIVE CATTLE http://www.eurobondonline.com/ps/out/AGLC.pdf
DECEMBER 02 CME LI VE CATTLE OPTI ONS

HTTP://WWW.EUROBONDONLINE.COM 11/22/02 days to exp: 14 int. rate: 1.21% calc. inp vol of *: 10.26%
i strike last inp vol delta gamm theta-7 vega premiv-skew
CME LIVE CATTLE DEC 2002 .. Daily HLC plot 81 LCz02 74, 120
82.000C 0.25s 38.56 10 0.0308 0.202 0. 026 0.250 +28.30
—_ 78.000C 1.50s 51.29 32 0.0483 0. 745 0. 052 1.500 +41.03
CME L'VE CAII!‘E FEB 2003 80 76.000C  0.07s 10.07 11 0.1265 0.059 0.029 0.075  -.19
CME LIVE CATTLE 75.000C 0. 25s 9. 93* 28 0.2342 0.133 0. 050 0. 250 -.34
74.000C 0.67s 10.32* 54 0.2644 0.174 0.058 0.525 +. 06
73.000C 1.40s 11.75 75 0.1841 0.143 0. 046 0. 250 +1.49
79 72.000C 2.27s 13.40 87 0.1077 0. 093 0.032 0.125 +3.13
71.000C 3.25s 16.68 91 0.0666 0.081 0.025 0. 100 +6. 42
70. 000C 4.22s 19.37 94 0.0435 0. 065 0.019 0.075 +9. 11
e 69. 000C 5.20s 21.39 96 0.0283 0. 046 0.014 0.050 +11.12
78 78. 000P 3. 85s 6. 25 1.00 0.0001 0. 000 0. 000 0. 000 -4.01
76. 000P 1.92s 10.11 89 0.1267 0. 059 0.029 0.075 -.16
75. 000P 1.10s 9. 94* 72 0.2341 0.133 0. 050 0. 250 -.33
77 74.000P 0.52s 10.32* 46 0.2644 0.174 0.058 0.525 +. 06
73. 000P 0.25s 11.74 24 0.1841 0.143 0. 046 0. 250 +1.48
72.000P 0.12s 13.37 13 0.1076 0. 093 0.032 0.125 +3.10
71.000P 0.10s 16.62 09 0.0664 0.081 0.024 0. 100 +6. 36
76 70. 000P 0.07s 19.27 06 0.0432 0. 064 0.019 0.075 +9. 01
69. 000P 0.05s 21.20 04 0.0278 0. 045 0.013 0.050 +10.94
68. 000P 0.02s 21.95 02 0.0158 0. 024 0.008 0.025 +11.69
75 FEBRUARY 03 CME LI VE CATTLE CPTI ONS
11/ 22/ 02 days to exp: 77 int. rate: 1.21% calc. inp vol of *: 12.57%
m strike last inp vol delta gamm theta-7 vega premiv-skew
I 74 LCX3 78.250
‘ ‘ 82.000C 0.40s 11.15 19 0.0669 0. 049 0. 100 0. 400 -1.43
80. 000C 0.90s 11.24 34 0.0908 0. 069 0.133 0. 900 -1.33
3 79. 000C 1.30s 11.46* 44 0.0954 0. 075 0.142 1. 300 -1.11
7 78.000C 1.95s 12.77* 53 0.0864 0. 084 0.143 1. 700 +. 20
77.000C 2.75s 14.57 61 0.0732 0. 093 0.138 1. 500 +2.00
76.000C 3.50s 15.60 67 0.0643 0. 093 0.130 1. 250 +3.03
| 72 75. 000C 4.22s 16.01 73 0.0573 0. 087 0.120 0.975 +3. 44
- ;l N r 74.000C 5.02s 16.64 78 0.0495 0. 080 0.108 0.775 +4. 06
I{ ul J\"\ ! 73.000C 5.82s 16.85 82 0.0424 0. 070 0. 094 0.575 +4.28
| Y J 72.000C 6.72s 17.78 85 0.0355 0. 064 0.084 0. 475 +5.21
I 71 80. 000P 2.65s 11.28 65 0.0906 0. 068 0.133 0. 900 -1.29
] MH 78. 000P 1.75s 13.11* 47 0.0841 0. 087 0.143 1. 750 +. 54
7 H’ H 77.000P 1.50s 14.55 39 0.0733 0. 093 0.138 1. 500 +1.98
[ | 70 76. 000P 1.25s 15.55 33 0.0645 0. 093 0. 130 1. 250 +2.98
[NEANEN A /I Hm 75. 000P 1.00s 16.15 27 0.0570 0. 088 0.120 1. 000 +3. 58
I \\ | Al 74.000P 0.80s 16.77 22 0.0493 0. 082 0.108 0. 800 +4. 20
) I ‘\l | T [ 73. 000P 0.60s 16.97 18 0.0423 0.072 0. 095 0. 600 +4. 40
_\J\N' ) L | 69 72.000P 0.50s 17.89 15 0.0355 0. 067 0.084 0. 500 +5. 32
1 HW [ mﬂ‘ 71.000P 0.42s 18.90 12 0.0298 0. 062 0.075 0.425 +6. 33
A A I | “ L L 70. 000P 0.35s 19.68 10 0.0249 0. 056 0. 066 0. 350 +7.11
/ Lol
DU Yy “H‘ “} 68 APRIL 03 CME LIVE CATTLE OPTIONS
N ] H 11/ 22/ 02 days to exp: 133 int. rate: 1.21% calc. inp vol of *: 12.42%
IH \s 1 strike last inp vol delta gamm theta-7 vega premiv-skew
AL 67 LCIO3 77, 350s
[‘ it r}[fn HH\ 82.000C  0.45s 10.21 18 0.0547 0.033 0.127 0.450 -2.21
’» 80. 000C 0.90s 10.29 30 0.0725 0. 044 0. 165 0. 900 -2.13
ﬂL [ 66 78.000C 1.90s 11.86* 47 0.0715 0. 058 0.185 1. 900 -.56
Ho[TH ! 76.000C 3.15s 13.16* 60 0.0625 0. 062 0. 180 1. 800 +.74
74.000C 4.67s 14.80 70 0.0497 0. 062 0.162 1.325 +2.38
72.000C 6.22s 15.59 79 0.0393 0. 054 0. 136 0.875 +3. 17
65 70. 000C 7.95s 16.76 85 0.0296 0. 046 0.111 0. 600 +4.34
68. 000C 9.75s 17.86 89 0.0218 0. 037 0.088 0. 400 +5. 45
80. 000P 3.52s 10.21 69 0.0729 0. 043 0. 165 0.875 -2.21
78. 000P 2.55s 11.88* 53 0.0714 0. 058 0.185 1. 900 -.54
64 76. 000P 1.95s 13.96* 40 0.0590 0. 066 0. 180 1. 950 +1. 54
74.000P 1.35s 14.87 29 0.0495 0. 063 0.162 1. 350 +2.45
72.000P 0.90s 15.60 21 0.0393 0. 055 0. 136 0. 900 +3.18
63 70. 000P 0.65s 16.92 15 0.0296 0. 049 0.112 0. 650 +4.50
68. 000P 0.45s 17.97 11 0.0219 0. 040 0.089 0. 450 +5. 55
66. 000P 0.30s 18.85 07 0.0157 0. 032 0. 068 0. 300 +6. 43
62 64. 000P 0.25s 20.76 06 0.0119 0. 029 0. 057 0. 250 +8. 34
57 10 24 8 22 5 19 > 16 30 14 28 11 75 62. 000P 0.20s 22.43 04 0.0089 0. 025 0. 046 0.200 +10.01
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LC#1 - LC#2 .. Daily Close only plot —— LCZ02 Implied volatility
—— LC#1 - LC#2 - LCGO3 Implied volatility
LC#2 - LC#3 8 = L.CJO3 Implied volatility 175
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