Chapter 15
Problem

Table 15-2 SINGLE Systems Prices on November 8

Closing

Stock     Strike                     CALLS-LAST                             PUTS-LAST
Price      Price       December     January   April     December     January   April
$18.93   $15.00     $4.20            $4.50       n/a         $0.40            $0.65       n/a
  18.93     17.50       2.40             2.80        n/a           1.05             1.40        n/a
  18.93     20.00       1.10             1.50      $2.50         2.20             2.60       $3.40
  18.93     22.50       0.40             0.70       1.60          3.70             4.20        5.00
  18.93     25.00        n/a              0.30       1.10          n/a                6.30        7.10
