Description

1. Instrument desk (2)

2. Market depth (3)

3. Option desk (5)

4. Option Calculator (6)

5. Option Clart Option Builde(7)

6. Volatility editor (13)

7. Graphs of volatility curves (15)

8. Option spread calculator (16)

9. Monitor option strategies (17)

10. Creating and managing execution strategies (20)
11.Limit strateqy (21)

12.Volatility limit strategy (23)

13.Positon group (25)

14.Connected order strategy (Robot Related Orders) (26)
15.Hedqing strateqgy &

16.Range Hedger Delta Hedger with Great Capabilitigs (3
17.ReHedger execution strategy2§3

Option & lab %S) LAFT

nabopatopus onuMoOHOB



2

Instrument desk

The instrument desk is one of the main windows of the program, it displays various financial
instruments, by default, Forts liquid futures.

Instrument desk

Ticker Lot Exp.Date BidV Ask Lastvolume LastTime Day
2 31.08.2019 5 5 ( 15:44:57 3
15:44:57
16:00:10
16:00:10
g

=% | =k

M o=k =% =k N

moQ

07
Futures 019 19

N o=k =k

Displays the lot size of the stockfoitures, bd and ask prices, the price of the last transaction, the
volume of the last transaction, the time of the last transaction, daily volume, open interest, estimated
price, change in price of the last transaction from the estimated price in%

Clickng the "right button" of the mouse on any tool opens the context menu:

Add instrumentt add a new instrument
Delete instrumentt remove tool

Change instrument replace tool

Full in futurest display all available futures
Show market deptht  show the deph of quotes

And call the modules to work with derivatives on the selected futures (with automatic loading of
available options near the expiration series)

Show option calculator optional calculator

Show option desk options Board

Show option spread caltatort spread calculator

Show option strategy monitar strategy monitor

Show vertical option calculatar vertical calculator

Double click on the selected instrument causes a depth of quotes.

In the Instrument desk window, as in any other window, you lsiale unwared columns by right
clicking on the column name and clicking the left mouse button to remove the checkboxes from the
names of those columns that you want to hide

Option & lab &Y LAFT
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Market depth

Market depth - BRFORTS.N2.., = X

* Sell S.s

Crder

Account: Pos.group:

I

Price: Shares:

Set

Quotes «
16:26:15
5533 0.0

The market depth is opened by doultkcking on the financiahstrument of interest, both from the
optionsdeskand the instrumentesk and from any calculator or Option Chart. The instrument of
interest can be simply dragged into thearket depthand market quotes will be built on it.

Windows ofmarket depthof quotations can be grouped in the same way as all other Windows of the
program and make bookmarks.

By default, themarket depthis sorted by price in descending order, at the top of the sale paicthe
bottom of the purchase price, clicking on the Prickiom, you can change the sorting get the
purchase price at the top, the sale price at the bottom.

The rectangular outline is the price at which the last tragescompleted. The last columrshow the
number of contracts for their orders at the correspamgl price.

By dragging the highlighted quotes from timarket depthin an execution module Execution strategies,
an implementation strategy for the tool used in thearket depth the allocatedorice (Price and
quantity at a given price, and when you diptes on selling (ask) is formed by the execution of a

Option & lab 5@2 L AFT
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purchase, when you drag a bid (bid) is formed by the execution sale. Similarly, are formed the positions
of the tools when you drag quogefrom the glass in Option Chatrt.

You can also get more infori@n by checking the info box.
Depth 2

Lastt price of the last trade

L. volt volume in contracts of the last transaction

L. timet time of the last trade

D. volt intraday turnover in cotracts.

O. L.t open interest in contracts

Option & lab 5@2 L AFT

nabopatopus onuMoOHOB



Exp.date:

Put + VolB Bid Ask VolA Last VollL Theor. Ol

95000 10 2
97500 10 2
100000

Ask VolA  Last
360

VolB = Bid

5

Option desk

10

VolB Bid

Ask Vol.A Last Vol

Exp.date:
Ask  VolA  Last
110

Ask  VolA Last

The options desk displays one to three series of options per underlying asset. In the options desk
provides two modes of display of quotes: paragraphs (the default) and volatility.

When you call theption desk through the Instrument desk, the option deglens immediately to the

selected underlying asset.

When you open the options desk through the menu, to display options, you must select the underlying
assett futures (Base instrument).

If the numbe of option series for the selected base asset is mora tBathen in the Exp field.date you
can select the date of the displayed optional series

Op’rion@ lab
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Option Calculator

Option Calculator(link):

1 9 l:Ell::. Date: 7 pd by quote | Online | Refresh IV
Volu T.price Strike~  Volatility v LastTime Theta = Vega @ Premium
RI95000BU I 1 0 95000 13:59: 4 0.0012
RIST500B : : 1 97500 1
4 2 100000
102500
105000
107500

Jprice Strike~ | Volatility LastTime Theta = Vega @ Premium
1 95000 5 00
97500

100000
102500
105000
107500
110000

25

You can change the price of the underlying instrumatitdptions parameters will be immediately
recalculated, and the calculator will go offline).

To change theolatility to calculate the theoretical price of an option, you must enter a new value in
column IV on the selected strike.

When you press the "Onie" button, the calculator will return to the online calculation mode.
Changing the calculation at a giveption price is similar. Click the "last" column and enter your option
price value. The changed parameter will be highlighted in red.

You can also @mnge the settlement date (Calc. Date)

The window title contains the selected base instrument, the instrunmeitie (last), the expiration date,
the number of strikes displayed, the calculation date.

Update by quote if this button is enabled, recalculatiowill occur at any changes in the price of the
underlying asset.

Online translation calculator mode offlimodeonline and back.

Refresh I\, this button causes recalculation of the implied volatility.

Displayed information:

Put/Call tool code

Put/Callt  option Ticker

Bid demand

Ask offer

Lastt price

Volumet volume of the last trade
T. Prica theoreticalprice
Strikestrike

Volatilityt volatility transmitted by the exchange
IVt implied volatility

Delta, Gamma, Theta, VegaGreeks
Premiumt the option premium

Olt open interest

Option & lab 5@2 L AFT
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Option Chart Option: Builder

Option Chartt designer of optional strategies, allows you to create, analyze, develop options for
managing your optional desigrOption Chart option strateqy builder

Option cha ategy - RIUT LAFT Option-lab

PnL 75 047.10| D -0.052 G -1.0552 T 440056 V -13173.63 Calc Date: 7 =| ActualPrice --3D-- Refresh | Online | Refresh IV

Position’s | Statistic’s  Setting's  Account RIUT | 106640 =| GM: 778 296.58 TPremium: -189 491.8479 Debit:-264 817.799¢ Volatility E:hiﬂ:

Ticker Type Exp.Date Shares Last DpenPriIC]osePri PIL Volatiliimp.V'o T.price Delta Gamma  Theta Vega
RM05000BUT  Put 38 0 I 1

RI110000B17  Call 2 ’

RIM00000BUT Put

-300000 -7

Adding options and futures to the Option chart is most convenient by dragging (drag&drop) from the
optionsdeskor the options calculator and the todesk

After selecting the tools, you can save the created stratagsightclicking and selecting Export to file
from the popup menu.

Main menu

Add contractg drag and drop a contact from any windawoption desk calculators, etc.
Also have a monitor stragies and calculator spreads with the already added items.
P/Lt profitloss strategy Profile

D/G/TIVt Greek profile

Calc Data settlement date

Actual Prica set price value on the market

T 3Dt t 3D display mode

Refresht refresh the chart

Onlinet online/offline calculation mode indicator

Refresh It update IV alast prices

The Positions Tab

Sorting is possible on any column

Enabled? display of the contract in the strategy

N is the number of the contract in order

Tickert the Ticker of thecontract

Typet the type of contract

Exp. Data the date of expiratiorof the contract

Shareg number of contracts (the value is changed by the user)

Lastt price of the last trade

Option & lab &Y LAFT
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OpenPrice opening price of the contract (the value is changed by théased on the step of the
instrument price)

ClosePrice the closing prioéthe contract (the value is changed by the user based on the step of the
instrument price)

P/Lt profit/loss value of the contract

Volatilityt 1V broadcast by the exchange

Imp.Volt |V calculated according to the Last price

T. pricet theoretical priceof the option

Delta, Gamma, Theta, VegaGreeks

Premiumt time value of the option

Posit calculation of GO at the executed orderall contracts on the trader's account

Graph displg

Legend display the profile on the date

Double click on date remove/show profile on date

Clicking on the selected curve calculates the top row P/L and the Greeks on the selected date. This
profile is highlighted in red.

Statistics Tab
Option chart strategy - RIU7 LAFT Option-lab

PnL 45 -0.13 -1.0552 T 44397 322325 Calc Ds 8 [ =| ActualPrice --3D-- Refresh

Position®

95 000 104 000 108 000 110 000 112 000 114 000 116 000 118 000

Statistics fg strategy.

Max profit/Max profit%t maximum profit in figures/percent
Max loss/Max loss % maximum loss in figures/percent
Gross PL % maximum profit from GO

Gross P/t breakeven points on the expiry date

Option & lab &Y LAFT
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The Settings Tab:

Option chart strategy - RIU7 LAFT Option-lab -

PnL 7381522 D -0.039 G -1.0535 T 443520 V' -13205.02 Calc Date: |28.08.2017 =| Actual Price  --3D--  Refresh | Online | RefreshIV

Position's ~ Statistic's | Setting's | Account RIUT [ 106540 5 GM: 778296.58  TPremium: -189 491.8479 Debit:-264 817.799¢ Volatility shift:[ 03]

Greek graph count: Point: ] Rate:
Count of price E;Lit;_gy | pre—

point’s:

) ) =GM " ) -
Price range: [ 15 5] comiciant oy typs:

400000

300000

200000

100000

0

-100000

-200000

-300000

-400000

-500000

-500000

-700000

-800000
58 000 100 000 102 000 104 000 106 000 108 000 110 000 112 000 114 000 116 000 118 000

Greek grapltountt number of p/L curves on the chart

Count of price points the number d calculation points for the quality of the chart display
Price ranga display range of strikes on the chart

Pointt display the scale on the left in the value points/rubles

Strategy namer the name of the strategy (can be changed by the user)

Tab Account

Account for the GM calculation select an account to calculate GO by strategy
Option chart strategy - RIUT LAFT Option-lab -

PnL 7380381 D -0462 G -1.0579 T 446389 V -13278.05 Calc Date: |28.08.2017 =| ActualPrice  --3D--  Refresh | Online | RefreshIV

Position’s  Statistic’s ~ Setting's | Account RIU7 | 106680 5| GM: 778 296.58 TPremium: -189 491.8480 Deb\t:-26481?.?9'95VOIatilityshiﬂ:

Account for the GM calculation:|:|

400000

300000

200000

100000

0

-100000

-200000

-300000
-400000
-500000
-600000

700000 o

-B00000

58 000 100 000 102 000 104 000 106 000 108 000 110 000 112 000 114 000 116 000 118 000

opton@icb & LAFT
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Bookmark D (Delta)

The display of Delta
Option chart strategy - RIU7 LAFT Option-lab
Pl 7362234 D 0274 | G 10548 T 445139  V 1323920  Calc Date:[28.08.2017 v| ActualPrice --3D-- Refresh | Oniine | RefreshIV
Position’s | Statistic’s =~ Setting's ~ Account RIU? GM:  T78 296.58 TPremium: -190 668.8160 Deb\t:-26481?.?99SVUIatiI\tyshiﬁ:

Enal N « Ticker Type Exp.Date Shares Last OpenPriiClosePri  PIL Gamma  Theta Vega  TPremiumGM(Posi
1 RIM05000BU7 Put 21.09.2017“-100 1370 1550 © 0 20 186...“19 70 L -0.7080 4137.32
2 RIM10000BI7 Call 21.09.2017 100 650 <800 < 0 18181.. ] . -0.6831 : -
3 RM00000BU7 Put 210920174100 410 < 100 < 0 352544249 90 12666 0.3363 -2650.38 5901.8

- X

92 000 94 000 95 000 53000 100000 102000 104 000 106000 108000 410000 112000 114000 116000 1183000 4120000 122000

Bookmark G (gamma)

Gamma display
Option chart strategy - RIU7 LAFT Option-lab

PrL 7362496 D -0.169 G -1.0537 T 444420 V -13220.92  Calc Date: |28.08.2017 w| Actual Price --3D-- Refresh | Online | RefreshIV
Position’s | Statistic’s  Setting's  Account RIUT | 106650 3| GM: 778 296.58 TPremium: -190 668.8160 Debit:-26481?.?9'99VOIatilityshiﬂ:

Enal N ~ Ticker Type Exp.Date S'Ilares Last QpenPriiC]omPri PIL \{olatililmp.\fo T.price  Delta Gamma Theta Vega TPremium GM({Posi
1 RIM05000BU7 Put 21.09.2017 “-100 1380 1550 ¢ 0 19754..49 1380 36.783 -0.7086 4139.57 -162422
2 RIM10000BI7 Call 21.09.2017°100 650 * 800 “ 0 18467 “i¢ 640 24253 -0.6822 -75326
3 RM00000BUT Put 21.09.2017°100 410 < 100 * 0 35403 %249 0 12699 03370 47078.7

- X

%}

< € h I ¢
[T =T T R T R R T W TR

52 000 54 000 96 000 58000 100000 102000 104000 106000 106000 110000 112000 114000 116000 118000 120000 122000
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Bookmark T (tetta)
Display of tetta

Option chart strategy - RIUT LAFT Option-lab - X

PnL 7381629 D -0039 G -1.0535 T 4435714 V1320494 Calc Date: |28.08.2017 =| ActualPrice  --3D--  Refresh | Online | RefreshIV

Position’s | Statistic’s  Setting's  Account RIUT | 106640 = GM: 778 296.58 TPremium: -189 491.8479 Deb\t:-26481?.?9'95VOIatilityshiﬂ:
Enal N ~ Ticker Type Exp.Date Sﬁares Last QpenPriqCvlosePri PIL  VolatiiimpVo T.price Delta Gamma Theta Vega TPremium GM({Posi
1 RI105000BUT Put 21.09.2017 100 1360 <1550 ¢ 0 19535 0 36.844 0.7097 4137.68 162422
2 RM10000BI7 Call 21.09.2017 100 650 “ 800 ¢ 0 18 858...416.68 24170 0.6814 0
3 RIM00000BU7 Put 21.09.2017<100 410 < 100 ¢ 0 35422 %247 00 12714 0.3376

2
2

[<I<I<I<] <

92 000 54 000 96 000 58000 100000 102000 104000 106000 108000 110000 112000 114000 116000 118000 120000

Bookmark V ¥egd
Vegadisplay
Option chart strategy - RIU7 LAFT Option-lab - X

PnL 7381629 D -0.039 G -1.0535 T 443514 V1320494 Calc Date: |28.08.2017 =| Actual Price  --3D-—-  Refresh | Online | RefreshV

Position's | Statistic's  Setting’s  Account RIUT | 106640 =| GM: 778 296.58 TPremium: -189 491.8479 Debit:-25481?.?9'95VOIatililyshiﬂ:
Enal N ~ Ticker Type| ExpDate Shares Last OpenPriClosePri PIL Vega  TPremiumGM(Posi
1 RIM05000BU7 Put 21.09.2017“-100 1360 <1550 © 0 195354935 0 36.844 -0.7097 -162422
2 RI10000BI7 Call 21.09.2017°-100 650 < 800 ¢ 0 18 858.... 8 24170 -0.6814 2 ) - 9
3 RIM00000BU7 Put 21.09.2017°400 410 <100 © 0 35422 %247 00 12714 0.3376 -2654.58 47078.7

92 000 94000 96000 58000 100000 102000 104000 106000 108000 110000 112000 114000 116000 118000 120000 122000
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Bookmarkt 3Dr
3D mode
Option chart strategy - RIU7 LAFT Option-lab
PnL 7381637 D 0.066 G -1 27 8 Calc Dat Actual Price R
778 296.58 TPremium: -189 491.8479 Debit:-264 817.799¢ Volatilit

Enal N ~ Ticker Type Exp.Date S'hares Last QpenPriqC)osePri PiL \{olatililmp.\fo T.price  Delta Gamma Theta Vega TPremium GM(Posi|
1 RI105000BU7 Put 21.0¢ 0 “ 1550 19100 I L 0 4 \

y RI110000BI7 Call 21.09.2017 191 24 0 4 2
3 RI100000BUT 410 <100 ¢ 35 [ 00 .

95 0oy
100 0pg .

) 00g 105 00g 1100
0000 1450,

2000

30
120 90g 13:-4)

e
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Volatility editor

By setting and saving the values of the volatility curve to the server, you can use them for quoting
optlons Delta hedglng and evaluating PnL profikasifling volatity curves. Optiodab MM).
L 20 0,10.06.2019 LAFT Option-lab

ik Calc. Date: | 10. e
Au::.::.:.unt::I SAVE max Value view: LS I‘J:Da'_\.-' Volume: [l
ChinalV
Volatility X MMVolatility ChinalV ) PosVolatility Chinalv2 CBidIv CAskIV PBidIV PAskIV

- Cal_PosV
- Put_PosV
B Put_a

— Put_ChN
- cal

Strikes- the number of strikes displayed in the table from the Central one.

Refresh button refresh the data, after making a change to refresh the display, press Refresh
Auto update button automatic data update mode,efault value is 15 seconds

Account- to maintain the values of volatility on the server, select the account and click Save

. \’) \’)
Option & lab & LAFT
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Building volatility curves

ChinalV/

Set all

Curve :

- Call_PosV
- Put_PosV
E1 Put_s

Level- set the volatility value at the center of the curve

Tilt - the value of the slope dhe curve

Curve- the value of kirtoses curve

Button Set alt give values of the model curve resp curve MMVolatilty or PosVolatility

By setting the model curve China IV can save on the server as curve MMVolatility

By setting the Chin®/2 curve model cabe saved on the servers Po¥olativity curve

Pay attention! You specify values of volatility only the displayed strike, to set the volatility to a greater
number of strikes increase the parameter Strikes. The stored values. options apply only to thg tradi
account by which yo made the save. For each series of options is required to preserve their values of
the volatility curve.

Before starting the Delt&edger configured to calculate the Delta for a given volatility curve, be sure to
check the Positionatb for the specified ®atility options.

Option & lab &Y LAFT
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Graphs-of volatility curves

Volatility chart

Symbol ExpDate Qtrikes
MMUT 21.09.2017 986 7 Strikes

RIU7 21.09.2017 - -
RIUT 07.09.2017 563 i

L T 4 Lo T T e d

G17 RILT
7 MRMUT

When you add any option by drag&drop from the optiaeskor the option calculator, the volatility
curve of the option series is displayed.

This module of the program provides a umggopportunity to comparevolatility curves of different
calendar series for the analysis of calendar spreads or basket of volatility of option series on a single
stock with the volatility of the index, both to identify arbitrage opportunities and to eifety hedge
the portfolio.

The number of volatility curves displayed is unlimited.

X- 0 axis Central strike of optional series, 1 2 3+1 +2 +3! strike from Central;1-2-3 ... resp-1-2 -
3 ... strike from the Central

Refresh button refreshdata

Strikes- the number of strikes from the Central

Option & lab &Y LAFT
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Option spread calculator

Spread calculator option(Optional Spread calculator optipn

Opti calcul U7, 017, AFT Option-lab

Bas e:| 2 7 w|Stri C. Upd ote | Online | Shares:

GM Theta Gamma i i Last Market Theta Vega
0 : 4 92¢ 3

Spread calculatar

Allows you to compare sprea built on different constru@n sites in one table.

The number of bought/sold options in the spread is set in the "Shares" column, allowing you to set
different coefficients.

On the left in the table spread is based on fetters, on the right on stakes.

Double click opens selected gad in Option chart

Option chart strategy - RIU ption-lab - X
1 D 0193 G -0.0009 T -143 4. Calc Date 8 Actual Price . --3D--  Refresh | Online | Refresh IV

Stat Settings ~ Account RIUT GM: 190923 TPremium: -198.5902  Debit:1 705.5398  Volatility shift:[ 0 2|

Ticker Type Exp.Date Shares Last OpenPricClosePri PIL Volatili imp.Vo T.price Delta Gamma Theta Vega TPremium GM{Posi
RI107500BI7  Call 2017 € 1 S0 4 -0. -0
RIM05000BI7  Call 21.09.2017 30 3 : 0

92000 94 000 102000 104 000 108000 110000 112000 114000 116000 118000

Option & lab &Y LAFT
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Monitor option strategies

Option strategy monitor.

Strategy editor

MNone 0 None x tefresh IV Refresh GM  Reset

one F'Eel'll:llj_l:i:

Auto update

Name « Comments TPrice Market TPr-Mrkt Delta Gamma Theta Vega GM Premium Profit Loss PIL TShares TSymbols
endar Spread 480 460 -20 4200 1907.48 1 2 2
-450 - - 2 00« 1

.55

(X3

102

(X3

[ Y

@ ha

4
4
4

L PR3

N NN

[

Short Strangle

[

Symbeol IsPut Shares i i Vol i Premium Strike Series Shares
RI102500BT7E 3 7 true R 5 7 0 i A
5000BT7E g 0 1

1

-1

A tool for analyzing a set of option strategies for the underlying futures.

It uses a basic set of standard strategies, with the ability toaaddnlimited number of strategies used
by the user.

Instrument Window:

Tickert basic futures

Exp. date choice of optional series

Lastt value of the futures price with the possibility of change

Calc. Date date of calculation with possibility of chaag

Shareg select the number of open positions

Window Filterst the job market conditions or forecast

Clasg select the strategy class (thielass can beedited or séected)

Timet choosing the effect of time

Market forecast

Volatilityt volatility effect

Window Refresh the choice of the update ratealculation

The trader determines the market forecast (bullish , bearish, neutral), his view on the change in volatility
(growing, decreasing), the attitude to risk (limited, unlimited) and time, gets afsgtategies that fit
his requirements, comparestrategies for the Greeks, the required size of GO and the possibility of
opening a strategy in the market. Any selected strategy can be analyzed in detail in Option chart by
clicking on it.

By opening searal option Strategy monitor Windows for differemstruments, you can determine on
which instrument which strategy is optimal in the trader's vision of the market.

The lower window shows the options included in this strategy.

Option & lab &Y LAFT
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The Strategy editor tab

Option strategy moniter LAFT Option-Lab
Monitor Strategy editor

Awailable strategi Reload

Name < Class Comments Items count
( Calendar Spread 2
Calendar Spread

[

[£%]

%]

B
Bull Call S
Bull Put §

h R

(%]

ar
Long
Long Stradd

4
4

ha R

LY

Condc
Short Put Butterfly ly
Short Straddle Straddle
Short Strangle Strangle

Rightclicking on the selected strategy openp@p-up menu:
Add strategyt add a new one

Delete strategyt delete

Editstrategyt edit an existing one

Export to filet save the strategy as a file

Import from filet import strategy from file

Adding/editing strategy.

Fill in the fields "Name™Class", "Comment". It is better to stick to the system, because in the future it
will allow you to sort by the necessary features.

Option & lab &Y LAFT
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