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 TSLab — KOHCTpyKTOP!
* OnumMoHHbIN poboT Buy Vola
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Buy Vola

* GopymM “ONUUNOHBLI"
* [MMpMepbl ONUUOHHbIX CKPUNTOB
* “Cnapgkada napoyka” Buy vola / Sell vola

—


http://forum.tslab.ru/ubb/ubbthreads.php?ubb=postlist&Board=84&page=1
http://forum.tslab.ru/ubb/ubbthreads.php?ubb=showflat&Number=81729#Post81729

| Set model [V
Model I %

115 5

O6wunm BuAa - YnblbKa

| File Edit Wiew Data Lab Trading Tools Windows Help ART
Script manager Autotrading Control Center Script manager Agent: bv99-Siu0 X

Resuilts Trades £ Parameters Log 4] U025 ﬁ Smile % 7] Position

- NNt ET Right + 15153060 Ticks Seconds Minutes Days
Srile Settings &

smilfPane
Expiry algo N2
Expiry by number " 3=
Exact expiry time
]
18145
Series
Si0 uly 15 Rt L] n
dT Fut Px
14.945 69 435.0 \
v Set IV vl Set Skew
I ATM % Skew %
1500% S0f=
Shape %%
10.05=

Model skew %
0.0f=

67

+

N

20.0%

19.0%

18.0%

17.0%

16.0%

15.0%

14.0%

13.0%

12.0%

11.0%

10.0%

Pasition

KT QtyCal T OtyPut T Total T

Quote sethings

Shift IV % Shift Pxc

0.00 (5 of=
Strike
65 000 e
Qty
h= Start

Cancel ALL LONG

Cancel ALL SHORT

Hedge Settings

v| Autohedge

Up Delta
10+
Target Delta
0.0 5%
Down Delta
100
Hedge period  Sensitivity %
o] — 66 i+
Buy shift Sell shift
(o] = =




YnbiOKa - HacTpouKu

SrilePane

SO Julky 16

dT

Shape %

10.0

¥| Set model Iy
Model Model sk

- = | e
= 0.0 b+




YnbibKa - HacTpOUKM KOTUPOBAHUS

'” p r Position Cuoke sekkings
bl

BT Oty Call T Oty Put T Total T Shift v % Shift Px

] 0.00

Strike

a5a 000
ity
Start

Canicel ALL LOMNG

Cancel ALL SHORT

Hedge Settings




Ynbibka - HacTpouKun xemxxkepa

Hedge Settings

v| &tohedge
Lp Delta

Target Celta

Dot Delta

BLiy shift:

— [
i —




O6wumn sua - NMNo3numm

Script manager Autotrading Contral Center Script manager Agent: byB9-5iU0 X - %

Results il Trades £ Parameters Log 7] 50125 4] Smile _ - _!.,
N %N =t Z T ke Right = 15153060 Ticks Seconds Minutes Days

| Fle Edit view Data Lab Trading Tools Windows Help ERT

i= | PositionPane + —

20 000
L
-
L]
L] 10 000
L
L]
* L]
o ¢ . . |
0
-10 000
-20 000
-30 000
g
-40 000
-50 000
-60 000
o8 69 70 n n

Position Average Prices

Ko T Qtycal T QtyPut T Total T K T LongPuts T LPQty T ShortPuts T SPQty T LongCalls T LCOty T ShortCals T SCQty T

o -18 u] 69 438.000 33 69 460,882 51

69,500 20 a0 69 500 830,194 31

70,000 9 a 70 000 650,000 9




O6bwmnm Bmna - YnpaBnaeHue

| Fie Edit View Data Lab Trading Tools Windows Help ART
Script manager Autotrading Control Center Script manager Agent: bwdS-Silo X v 'R'
=% Results Trades &k Parameters Log _ 241 Smile 241 Position X

- N ET ks right ~ 15153060 Ticks Seconds Minutes Days

T Position Control Desk
Delta SELL ~ 23-06-2020 10:00:00.524; SilJ0; -82; 69 464 ¢ 7loycel T arrur T Tomd T e ——— e o
_—
1 3 0 g Expiry by number ¥ 2%
[} -
Series <]
69450 ©9,500 91 91 e —
o SiD July 16 -
B & 2 Elock trading
T vl Use virt pos
69 400
Delta BUY ~ 23-06-2020 10:27:24.425; SIUD; 34; 69 438 Eut Py I
69 429.0 14.917
Volatiities 13.0% | Delta Profit
-0.01 19339
12.0% Current Riske Central K
100 69 500.0
Shift strike Main strikes step
= S00.0 5%
10.0% Drop ¥irt po
Tl risk
100 =
Entry Level %
51.000%
Option Type  Qty
_—
% cal - ifs
Entry Shift Exit Shift
20.0% 0 us
1.00
0.0 |
2 000

PREEEN  Average Prices
K T LongPuts T LPQty T ShortPuts T SPQty T LongCals T LCQty T ShortCalls T ScQty T

100 O 60 433.000 34 63 464,000 &2
69 500 830,000 92 860.000 1
70 000 GS0.000 a

7:52 PM 750 PM 8:00PM 8:05 PM
6{23/2020
4 I LN RLNE L L L L L L UL L L L LN CE L L LT LT L L LT L LT LT L LT LT L LT CE LR I




[laHenb ynpaBaeHnss poboTom

Position Conkrol Desk &

KT Oty Cal T Oty Put T Total 7 Expiry algo
69 480 0

[:09:00.524; 5iU0; -B2; 69 464

4

48 Expity by nrnber

Series

o §9,500 91 91

SIl0 July 16

70,000 9 £ Block trading

o )
+ w| LIse wirt pos

0:27:24.425; SiU0; 34; 69 438 Fut Px dT
59 439.0 14,915

Delta Profit
0.21 1 926.9

Current Risk Certral K
100 a9 500.0

Shift strike Mair strikes step
OFs 500.0 -+

Drop wirt po

Ma risk

100
Ertry Level %

-51.00
Cption Type Oty
iZall o
Ertry Shift Exit Shift

O

—



Pe3rome

 TSLab — KOHCTpyKTOP!

* Buy Vola — 3arotoBka gnsa peanusaunm Bawunx
TOProBbIX NAEN: Kak 1 Koraa adodpekTUBHEN
aenatb aensra Xxeok? [Npu Kaknux ycnoBuax
noKynaTb ONMUMOHbI?

 Sell Vola — BCcé ToXe camoe, TOJ/IbKO Ha
npoaaxky. Ho npoaaBaTb MOXHO U pyKamu
(MoYTK B 1HOGON MOMEHT).
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Bonpochi?

e forum.tslab.ru/ubb

e support.tslab.ru

* blog.tslab.ru/blog/opt

e KaHan YouTube: “TSLab OnuuoHbI”
« Smart-Lab: nonb3oBatens ch5oh

—


http://forum.tslab.ru/ubb/ubbthreads.php?ubb=postlist&Board=84&page=1
https://www.youtube.com/channel/UC4jmZ0W6KTO2x6hbazQFd3A
https://smart-lab.ru/my/ch5oh/blog/all/
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