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http://msdn.microsoft.com/ru-ru/library/ms754130.aspx
http://avalondock.codeplex.com/
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4 | Date and Time

| Base Asset| Instrument | Type | Strike | Time | Price | Quantity

e |13m.| |00:00:00 |23:59:59

To | 1307.

Instruments Instruments

- BRM1 -
- EDM1

- GDM1 .
- GMM1

GZM1

GZU1

- Lkm1

- PTM1

RIM1 E]

xJ [~)[~]

(100 ,

Lag

Time | Message |
13:39:44, 295 | Momyne pacyéTa PUCKOE: MHALMENHSELIMA. |

13:39-44, 303 | Monynes pacyéTa pUCKOE: MHWLIMENHSEUNA S3EEPIEHE. |

I Mopgyns pacdéTa pUckos: NOZETOYEHME NPOLAD YENEWHOD, I

10 -




-7
Strategies Futures price [ EEEIN EES Calc margin

4 IGO0 Q 1t |Type|Exp|Vola| Price Thea PnL | Delta| Gamma| Vega | Theta | Update| M|
strangle 3 | RINB00COBIN | Call | 64 25451883500 15463.17|-1011550| 224 | 00000 | 772.8058 |-153.39
:gm strangle 3 | RI&0000BU1 | Put | 64 25491583000 3283.17 |-3764050( 0.76 | 00000 | 772.8058 |-153.39
1500002 (I
b SPRFUTOOCKD 136 ool spread 23 2 | RI180000BI1 | Call | 64 [25.45|18835.00] 16463 17| 674367 | 149 | 00000 | 5152039 |-10226| | |
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