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Strangle
Strangle 2 MName Vertical bear call spread
SICnEE Template -le, +1c+1
Wertical bull call spread

Vertical bull put spread

Vertical bear put spread

Calls butterfly A Copy Delete Cancel
Puts butterfly

Condor Preview

Base Price




®* Name — ([2]);
Template — ([3]). . _;
(4D):

° Add- ;

© Copy- ;

© Save - ;

© Delete — ;

© Cancel —
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Straddle: +1p, +1c,

Strangle: +1p-1, +1c+1,

Strangle 2: +1p-2, +1c+2,

Strangle 3: +1p-3, +1c+3,

Vertical bull call spread: +1c, -1c+1,
Vertical bear call spread: -1c, +1c+1,
Vertical bull put spread: +1p-1, -1p,
Vertical bear put spread: -1p-1, +1p,
Calls butterfly: +1c-1, -2c, +1c+1,
Puts butterfly: +1p-1, -2p, +1p+1,
Condor: +1p-2, -1p-1, -1c+1, +1c+2.

Add new strategy template ([1]);

emplate Strangle

Template +1p-1, +1e+1
Vertical bull call spread

Vertical bear call sp

Vertical bull put spread

New template, ,: 1c, 1p.
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Base Price

1. Name;
2. Template (. _);
3. Save.
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Template Call butterfly (1c-1, -2¢, 1c+1)
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Spread desk.
_ME "Chicago Mercantile Exchange"
(3 ES "E-MIMN FUTURES"
() Futures

MEES.F.U16 (

Option desk

Volatility skew

var-17) Pricing model
7-Jun-16) Spread desk

Customize option series

Map symbaol

-0 .

1. Bid—,

2. Ask —,

3. Theor — ;

4. Delta, Gamma, Vega, Theta — .

Temnplate Call butterfly (1c-1, -2¢, 1e+1)




Template Call butterf c-1, -2c, 1c+1)

Theor Delta Gamma
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Cancel

Template | Call butterfly (1c-1, -2c, 1e+1)
TF Call butterfly (1e-1, -2¢, 1c+1)
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Instrument information
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Create positions from template.
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Account o,

Strategy name

Multiplier ()

s =3
—1c,1p,
e call put 3.

—2+2,
® put 10.

Price soure

Last price —

Best bid —  bid,
Bestask — ask,
idmarket—  ask bid,
Theor.price —



®* Manual —

s from template

Multiplier

Price source

Information about positions

What-if Market
Instrur Thee  Bid

CMEES FC N7

CMEES FP U1T
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—  Template, Generate positions.

Temnplate | Call butterf
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