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Description 

 

1. Instrument desk (2) 
2. Market depth (3) 
3. Option desk (5) 
4. Option Calculator (6) 
5. Option Chart Option Builder (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 strategy (21) 
12. Volatility limit strategy (23) 
13. Position group (25) 
14. Connected order strategy (Robot Related Orders) (26) 
15. Hedging strategy (28) 
16. Range Hedger Delta Hedger with Great Capabilities (31) 
17. ReHedger execution strategy (32)  
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Instrument desk 

 

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

 

 

Displays the lot size of the stock or futures, bid 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% 
Clicking the "right button" of the mouse on any tool opens the context menu: 

Add instrument τ add a new instrument 

Delete instrument τ remove tool 

Change instrument τ replace tool 

Full in futures τ display all available futures 

Show market depth τ show the depth 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 τ optional calculator 

Show option desk τ options Board 

Show option spread calculator τ spread calculator 

Show option strategy monitor τ strategy monitor 

Show vertical option calculator τ vertical calculator 

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

In the Instrument desk window, as in any other window, you can hide unwanted 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.  
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Market depth 

 

 

The market depth is opened by double-clicking on the financial instrument of interest, both from the 
options desk and the instrument desk, and from any calculator or Option Chart. The instrument of 
interest can be simply dragged into the market depth and market quotes will be built on it. 

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

By default, the market depth is sorted by price in descending order, at the top of the sale price, at the 
bottom of the purchase price, clicking on the Price column, you can change the sorting τ get the 
purchase price at the top, the sale price at the bottom. 

The rectangular outline is the price at which the last trade was completed. The last columns show the 
number of contracts for their orders at the corresponding price. 

By dragging the highlighted quotes from the market depth in an execution module Execution strategies, 
an implementation strategy for the tool used in the market depth, the allocated price (Price) and 
quantity at a given price, and when you drag quotes on selling (ask) is formed by the execution of a 
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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 quotes from the glass in Option Chart. 

You can also get more information by checking the info box. 

Depth 2: 

Last τ price of the last trade. 

L. vol τ volume in contracts of the last transaction. 

L. time τ time of the last trade. 

D. vol τ intraday turnover in contracts. 

O. I. τ open interest in contracts. 
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Option desk 

 

 

 

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 the option desk through the Instrument desk, the option desk opens immediately to the 
selected underlying asset. 

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

If the number of option series for the selected base asset is more than 3, then in the Exp field.date you 
can select the date of the displayed optional series. 
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Option Calculator 

 

Option Calculator (link): 

 

You can change the price of the underlying instrument (all options parameters will be immediately 
recalculated, and the calculator will go offline). 
To change the volatility 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 "Online" button, the calculator will return to the online calculation mode. 
Changing the calculation at a given option price is similar. Click the "last" column and enter your option 
price value. The changed parameter will be highlighted in red. 
You can also change the settlement date (Calc. Date) 
The window title contains the selected base instrument, the instrument price (last), the expiration date, 
the number of strikes displayed, the calculation date. 
Update by quote ς if this button is enabled, recalculation will occur at any changes in the price of the 
underlying asset. 
Online translation calculator mode offline mode online and back. 
Refresh IV ς this button causes recalculation of the implied volatility. 
 
Displayed information: 
 
Put/Call tool code 
Put/Call τ option Ticker 
Bid demand 
Ask offer 
Last τ price 
Volume τ volume of the last trade 
T. Price τ theoretical price 
Strike-strike 
Volatility τ volatility transmitted by the exchange 
IV τ implied volatility 
Delta, Gamma, Theta, Vega τ Greeks 
Premium τ the option premium 
OI τ open interest  

https://www.youtube.com/watch?v=epD3cp3vmSM
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Option Chart Option Builder 
 
Option Chart τ designer of optional strategies, allows you to create, analyze, develop options for 
managing your optional design. (Option Chart option strategy builder) 
 

 
 
Adding options and futures to the Option chart is most convenient by dragging (drag&drop) from the 
options desk or the options calculator and the tool desk. 
After selecting the tools, you can save the created strategy by right-clicking and selecting Export to file 
from the pop-up menu. 
Main menu: 
Add contracts τ drag and drop a contact from any window τ option desk, calculators, etc. 
Also have a monitor strategies and calculator spreads with the already added items. 
P/L τ profit/loss strategy Profile 
D/G/T/V τ Greek profile 
Calc Date τ settlement date 
Actual Price τ set price value on the market 
τ3Dτ τ 3D display mode 
Refresh τ refresh the chart 
Online τ online/offline calculation mode indicator 
Refresh IV τ update IV at last prices 
The Positions Tab 
Sorting is possible on any column 
Enabled? τ display of the contract in the strategy 
N is the number of the contract in order 
Ticker τ the Ticker of the contract 
Type τ the type of contract 
Exp. Date τ the date of expiration of the contract 
Shares τ number of contracts (the value is changed by the user) 
Last τ price of the last trade 

https://www.youtube.com/watch?v=Q1EWvW0plHk
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OpenPrice opening price of the contract (the value is changed by the user based on the step of the 
instrument price) 
ClosePrice the closing price of the contract (the value is changed by the user based on the step of the 
instrument price) 
P/L τ profit/loss value of the contract 
Volatility τ IV broadcast by the exchange 
Imp.Vol τ IV calculated according to the Last price 
T. price τ theoretical price of the option 
Delta, Gamma, Theta, Vega τ Greeks 
Premium τ time value of the option 
Posi τ calculation of GO at the executed order τ all contracts on the trader's account 
Graph display 
Legend display the profile on the date 
Double click on date τ 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: 

 
 
Statistics for strategy: 
Max profit/Max profit% τ maximum profit in figures/percent 
Max loss/Max loss % τ maximum loss in figures/percent 
Gross PL % τ maximum profit from GO 
Gross P/L τ break-even points on the expiry date 
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The Settings Tab: 

 
Greek graph count τ number of p/L curves on the chart 
Count of price points τ the number of calculation points for the quality of the chart display 
Price range τ display range of strikes on the chart 
Point τ display the scale on the left in the value points/rubles 
Strategy name τ the name of the strategy (can be changed by the user) 
Tab Account: 
Account for the GM calculation τ select an account to calculate GO by strategy 
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Bookmark D (Delta) 
The display of Delta 

 
 
Bookmark G (gamma) 
Gamma display 
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Bookmark T (tetta) 
Display of tetta 

 
 
Bookmark V (vega) 
Vega display 
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Bookmark τ3Dτ 
3D mode 
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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 
options, Delta hedging and evaluating PnL profiles (Building volatility curves. Option-lab MM). 

 
 
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, default value is 15 seconds 
Account - to maintain the values of volatility on the server, select the account and click Save 
 
 
 
 
 
 

https://www.youtube.com/watch?v=Q77jDH7VWl8
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Building volatility curves: 
 

 
Level - set the volatility value at the center of the curve 
Tilt - the value of the slope of the curve 
Curve - the value of kurtoses curve 
Button Set all - 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 China IV2 curve model can be saved on the server as PosVolativity 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 the trading 
account by which you made the save. For each series of options is required to preserve their values of 
the volatility curve. 
Before starting the Delta-hedger configured to calculate the Delta for a given volatility curve, be sure to 
check the Position tab for the specified volatility options. 
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Graphs of volatility curves 
 

 
When you add any option by drag&drop from the options desk or the option calculator, the volatility 
curve of the option series is displayed. 
This module of the program provides a unique opportunity to compare volatility 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 effectively 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 Χ! strike from Central, -1 -2 -3 ... resp. -1 -2 -
3 ... strike from the Central 
Refresh button - refresh data 
Strikes - the number of strikes from the Central. 
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Option spread calculator 
 
Spread calculator option: (Optional Spread calculator option) 

 
 
Spread calculator: 
Allows you to compare spreads built on different construction 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 spread in Option chart. 
 

 
 
  

https://www.youtube.com/watch?v=kIM7ypH59oo
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Monitor option strategies 
 
Option strategy monitor. 
 

 
 
A tool for analyzing a set of option strategies for the underlying futures. 
It uses a basic set of standard strategies, with the ability to add an unlimited number of strategies used 
by the user. 
Instrument Window: 
Ticker τ basic futures 
Exp. date τ choice of optional series 
Last τ value of the futures price with the possibility of change 
Calc. Date τ date of calculation with possibility of change 
Shares τ select the number of open positions 
Window Filters τ the job market conditions or forecast 
Class τ select the strategy class (the άclassέ can be edited or selected) 
Time τ choosing the effect of time 
Market forecast: 
Volatility τ volatility effect 
Window Refresh τ the choice of the update rate calculation 
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 a set of strategies that fit 
his requirements, compares strategies 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 several option Strategy monitor Windows for different instruments, 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. 
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The Strategy editor tab: 
 

 
 
Right-clicking on the selected strategy opens a pop-up menu: 
Add strategy τ add a new one 
Delete strategy τ delete 
Editstrategy τ edit an existing one 
Export to file τ save the strategy as a file 
Import from file τ 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. 






























