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384°= JE*

385 * strike + CALLAJop_ask - PUTHJop bid + fee < f_bid

386 =

387 * @param option_call_ask

388 * @param option_put_bid

389 * @param strike

398 * @param underlyingPrice_bid

391 * @return boolean

392 )

393= public boolean ConditionMWatcher_Call situationl{double strike, double option_call_ask, double option_put_bid, deuble underlyingPrice_bid) {
394 double bullPrice = strike + option_call ask - option_put bid - underlyingPrice bid + fee * minMove;
395 if (bullPrice < B) {

396 return true;

397 T

398 return false;

399 T

490

491= JE*

462 * strike + CALLFlop bid - PUTHJop ask - fee > f ask

483 =

484 * @param option_call bid

485 * @param option_put_ask

486 * @param strike

487 * @param underlyingPrice_ask

488 * @return boolean

489 */

418= public boolean ConditionMWatcher Call situation2(double strike, double option call bid, double option put ask, double underlyingPrice ask) {
411 double bearPrice = strike + option_call bid - option_put_ask - underlyingPrice_ask - fee * minMove;
412 if (bearPrice > 8) {

413 return true;

414 )

415 return false;
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2817 public void InsertOrder Option situation(Option option) {

282 MD callMd = this.getMDBook().getlatestMDBylUnderlying(option.getVirtualUnderlying(), option.getStrikePrice(), OptionType.CALL);
283 MD putMd = this.getMDBook().getlLatestMDByUnderlying(option.getVirtualUnderlying(), option.getStrikePrice(), OptionType.PUT);
284 MD futureMd = this.getlatestMD(option.getVirtualUnderlying());

285 if (callMd == null || putMd == null || futureMd == null) {

286 return;

287 !

288

289 if (option.getOptionType() == OptionType.CALL) {

290 minMove = callMd.getContract().getMinMove();

291 } else {

292 minMove = putMd.getContract().getMinMove();

293 I

294 bullSituations(callMd, putMd, futureMd, option.getStrikePrice());

295 bearSituations(callMd, putMd, futureMd, option.getStrikePrice());

296 }

297
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