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Research on the Factors Affecting the Price Change of Parity
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Abstract

Options are divided into three types: real value, virtual value and parity. This paper studies the trend characteristics of parity options
in order to find the relationship between option price change and underlying assets and remaining days. Both time and underlying
price will affect the option price, and the longer the number of days of residual value, the greater the attenuation of option price. The
decline of option price presents an irregular distribution. When the index falls sharply, the greater the fluctuation of the time value of

parity call options.
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