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Cash Gamma Call as fraction of underlying Call
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American premium as percent of European value

0.0%

0.2%

0.4%
0.6%

0.8%

1.0%

1.2%
1.4%

1.6%

1.8%

0.6 0.68 0.76 0.84 0.92 1 1.08 1.16 1.24 1.32 1.4

Moneyness (S/K) of underlying option
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