(rinvest ¢

Global online broker Option-lab

nabopaTtopua oNUMOHOB

EJTMCEEB CEPIEV
LAFT VOLATILITY TRAIDING

ANMTOTPENOVHI
BOJIATUJIBHOCTW PbIHKA

- SAOAYN N CINMOCOBbLI TOPTIOBJIIN BONATUIIbHOCTBIO

- MIPEMMYLWECTBA CTPATEIV TOPIrOB/Y BONATUITIbHOCTbIO
- BOMNMPOCHI PEAITIM3ALUNN TOPIOBbIX AINTOPUTMOB

- UHCTPYMEHTBI - TOPTOBbIE POBOTbI

- HAWWA JIABOPATOPUA OINMUNOHOB LAFT

JInueHsna Ne 177-07514-100000, LleHTpanbHbi BaHk Poccum
JnueHsna Ne 2263548, epHcMnckaa KOMUCCUSA MO (PUHAHCOBBLIM PbIHKaM



irfinvest option®@ Iab
Global online broker ﬂaGPpaTopmn!;n&u,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

SAOAYHUN ATITOPUTMOB Torroenm BonaTrnbHOCTbIO

 TEPEUIPATb REALIZE VOLATILITY

« OKCINYATAUUNA OEJNBTblI N KOHTPOJ1b PUCKA

CMNoOCOBbI TOPIOBJI BONATUIIBHOCTbBIO

*KIMACCUKA. TIPOOAXWN U TTOKYTIKN OINMUMNOHOB, VIX
"TEXHO. APBUTPAX BA3VNCA, CUHTETUKA, BACKET TPEVMONHI
*HOBALUIUWN. OINMUMNOHHBIE MOAEJIA
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irfinvest option®@ Iab
Global online broker ﬂaGPpaTopmn!;n&u,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

[MTPEVMYLLUECTBA TOoProBnv BONATUNEHOCTHIO

KOHTPTPEHOOBBIE N TPEHOOBbLIE CTPATEI A
««PbIHOYHAA HEWTPANBHOCTb»
‘MHTPALOEW C OrPAHUYEHHBLIM PUCKOM

*MAPKET-MENKNHI
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irfinvest option®@ Iab
Global online broker ﬂaGPpaTopmn!;n&u,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

BOMNPOCHI PEAJIMSALUA

*CMNELUMATIM3NPOBAHHbLIV CO®T
*CJITOXKHOCTb NMPOBEOEHNA BOK TECTUHIA
*BbICOKAA CKOPOCTb OOCTYTIA
*TPEBOBAHUNA MO HAOEXHOCTHA
*TPAH3AKUNOHHBbIE N3OEPXKW
*‘MOHUTOPWHI

itinvest.ru option-lab.ru 4



http://www.itinvest.ru/

irfinvest option®@ Iab
Global online broker ﬂaGPpaTopmn!;n&u,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

NMHCTPYMEHTbI TOProBnv BONATUNBbHOCTbLIO

*VOLATILITY LIMIT OPOEPA MO BOJIATUJIBHOCTHA
*CONNECTED ORDERS CBA3AHHbLIE OPOEPA
‘RANGE HADGER POBOT AENBTA XEOXEP
‘REHEDGER POBOT PEXEXEP

‘MM STRATEGY MAPKET-MEWKEP
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irfinvest option®@ Iab
Global online broker ﬂaﬁgpaTopmn‘;fu,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

VOLATILITY LIMIT

Execution strategies

_Laststart ~~ Comment - _Description _. AutoReStart Select O

17.02.2016 15:55:48 X-5i -11(11) SiHB shares by 77000.00

17.02.2016 15:55:48 X-Ri -8(8) RIHG shares by 72100.00

19.02 2016 16:28:56 X -put mix 120 MMHB -155 shares,Min=-1.00,Max=3.00,put.__. Stopped
19.02.2016 16:28:56 ¥ -call 51120  SiH6 -35 shares, Min=0.00,Max=2.00 call,e... Stopped
19.02 2016 16:28:56 #-call Ri 120  RIHGB -25 shares,Min=0.00,Max=1.00call,e... Stopped
17.02.2016 15:54:44 ¥ +Mix 50(10) MMHE shares by 1772 45

volatilty 75 -100{10) RIT5000BCE shares by MMVolatil._.
TEST SFI 1 BRRHAR BRHA -EN charac Min=24 NN Mawv=2R NN ~all  kood newe ctrikba- nldSt

IIEEEEENENE

Details

Account
C016108 Money: 94 792.10 Free: 95 619.28 GM: 0

Instrument

RIT5000BCE I Ask: wvol.
WVolat.: I\ Last: ol
TPrice: 0 V:40.15 Bid: 2070¥ vol.: 10

Strategy
W Auto restart Price corridor Pos.group: Cnmment: | volatilty 75 |
Shares total: Price V.- | Volatility: | MarketMaker =| value:

O.indent: Sensibility:

Basket size: Price: 0
Shares rest: Open price: 0 Open shares: 0 Order GM: 0
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irfinvest option®@ Iab
Global online broker ﬂaﬁgpaTopmn‘;fu,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

CONNECTED ORDERS STRATEGY

Execution strategies

Last start - Comment Description Status AutoReStart Select O
IE> | SELL DAL DRMAD -oU Snares,viin=24.uy, vMax=<£o.uu,call... Need New SiKe: 01aol...

HEDGER Ri  Delta hedging SiHE with SiHE, MinLevel=-1__..

120 BUY MMH  MMHG 300 shares,Min=-149.00,Max=-147 ...
Test Buy MMH 3.._MMHE 300 shares Min=-143.00 Max=-147___.. Meed new strike: oldSt...

BASKET ARB [SiH6 15.L ][BRHGE 10.L J[RIHE -80.L J[MMH_..

Details Log

CO16108 Strategy Target
Money: 95 553 Lot count: Exec. lot: 0 Market : Exec.: ]

Free: 95 553 Basket Target: 4447230 5|l Invisible orders Theor.: 4443000  Total exec.: 0

GM: 0 size: Minim.: 4 448 790
Senaibilit‘_.,.r:lndent:. Minimal orders

Comment: | BASKET ARB | Price corridor

Orders

Ticker ~ Exp.Date Type LimitEnteMax.0.Dn  BidV i Ask AskV LastT. Tprice Shares O.sharec O.price P P.target 5

price

BRHG6 01.03.2016 Futures 0 11:22:21 | 10 -4 447 190

MMHGE 17.03.2016 Futures 0 796.8 179 11:16:41 [ 133 17... 4447 330

RIHE 15.03.2016 Futures 0 11:22:19 | -80 . -4 448 790
0

SiHE  15.03.2016  Futures 11:22:21 | 15 4447 210
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irfinvest option®@ Iab
Global online broker ﬂaﬁgpaTopmngolnau,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

RANGE HEDGER

Execution strategies

Last start Comment Description Status AutoReStart Select O
05022016 10:00:01 mini si 120 SiHG -120 shares Min=59.00 Max=63.00,c... MNeed new strike: old5St._.

19.02.2016 141217 Mini 108 sell MIX MMHB -51 shares, Min=24_00,Max=26.00,c... buy:Order MMHE 1 by...
HEDGER. Ri Delta hedging SiHE with SiHE MinLevel=-1....

17.02. 2016 14:05:06 BIG Sell 120 5i SiHE -60 shares Min=31.00,Max=33.00 call,... Need new strike: old5t...

11.02 2016 14:03:58 500 Sell RTS 123 RIHG -20 shares Min=10.00,Max=11.00_call,... Need new strike: old5t...

17.02.2016 14:05:06 500 Sell RTS 120 RIHG -20 shares Min=10.00, Max=11.00_call,... Need new strike: oldSt. ..

06.02.2016 15:48:40 123 Sell MIX MMHE -153 shares, Min=70.00,Max=80.00,c... Need new strike: oldSt. ..

19.02.2016 14:12:44 123 Big Si SiH6 -60 shares Min=30.00,Max=32.00,call,... buy-Order SiHE 1 by 7.

i EEEEEENE

EENE Log

Setup Positions

Strateqy Hedge instrument SiH6

Type: Use volatility: B Auto restar Cnmment:| HEDGER Ri Delta: 1.00 Ask:
Level's Start price Vega: 0.00 L;?st:
B Hold on type:[Not used ~| [ NN W Cross only once WVolat_: 0.00 Bid:
Min[ 1 Sievel IV 13 posiion
curent 0-0000 Maxc| 100 3fTraded: 0  Group: Account C016108

Order Money: 94 792.10

Type: [ Last ~|indent: [ 13[Timeout:] 3 73|Basket[ 3 Z|Maxbasket: 10 3 | | | Free:87 937.49

GM:7 093.67
Cgrr@ﬂ 0.00 Current. 0 Price corridor
price: shares:
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irfinvest option®@ Iab
Global online broker ﬂaGPpaTopmn!;n&u,MOHoa HAC BbIBUUPAKOT NMPOPECCINOHAIDI

NNABOPATOPUA LAFT

*PASPABEOTKA OPTION-LAB
*COMPOBOXOEHVE MAPKET-MENKEPOB
*KOTUPOBAHNE SK3OTUHECKKX OINMUmMOHOB
*3A0AYN BAJTFOTHOIO XEOXXNPOBAHNA

*OBPA3OBATEJIbHbIE NMPOI'PAMMBI
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ifinvest option& 1ab

Global online broker nabopaTopua ONUMOHOB

KOHTAKTHAA MH®OPMAL WA

LAFT VOLATILITY TRADING
ENTMCEEB CEPIEV

ELISEEV@OPTION-LAB.RU

Poccuinckas degepaums,
115054, Mocksa, yn. lybuHuHckas, 57, cTp. 2, 3-n atax, ocduc 2.303

Ten.: + 7 495 933-32-32, 8 800 200-55-32
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