L]
L]
o]
o]
® Provided by data source —
= Define manually —
® |mport from CSV file— CSV
L[]
L]
® What-if

, Theta, Vega, Gamma, Delta

— (Black-Scholes, Black, Cox-Ross-Rubinstein) .

Black-Scholes, - Black. . ( [default])

& Black [default] Option series

( o

Computation model

Volatility model

® [defaul] — , . ;
L]

-2

—  ( [default] what-if );

(E).
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Add model

Add new model ] Option series

CRE_custom

Black custom Computation model

BS_cust -
—CHstom Volatility model

Add new model

MNarme Black_custorn_new

Cancel

& Black [default] "Jption series
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Computation model.
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CRE_custom

Black custom Computation model

Volatility model
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-Rubinstein

Interest rate
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& Black [default] =1 Option s
CRE_custom

ERCIEiom Computation model -Rubinstein

Volatility model led lata source
Black_custom_new

Interest rate

pth

Black-Scholes
Black

Cox-Ross-Rubinstein ., . , Interestrate, .

Volatility model:

® Provided by data source — .

@ :quik cgate.  OptionWorkshop.

® Define manually — ;
® Import from CSV file — , CSV.



& Black [default]
CRE_custom
Black_custom
BS_custom

Black_custom_new

8 —

Option series

ESU17

Computation model Cox-Ross-Rubinstein

Volatility model

Computation model setting

This model doesn't have an

Provided by data source —

@ Black [default]
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Black_custom
BS_custom
Black_custorm_new

Option series
Computation model
Volatility model
Computation model settings

This model doesn't have any

Provided by data source

| Define manually
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ESUTT
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Provided by data source
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Define manually —

Define manually  Volatility model setting

@ Black [default] &  Option series ES U7
CRE_custom
Black custom Computation model Cox-Ross-Rubinstein
BS_cust - .
SR Volatility model Define manually
Black_custom_new

Computation model settings

Strike Market value Customn value [ Export data to CSV
200,0 0,003 X Reset all customn values
2L e Mote that some market values might
830,0 0,003 be unavailable. It depends on your
875,0 0,003 current active instruments.

900,0 0,003

925,0 0,003

950,0 0,003

975,0 0,003

1000,0 0,003

1025,0 0,003

1050,0 0,003

1075,0 0,003

1100,0 0,003

11250 0,003

10—

Custom value

@ Black [default] &  Option series ES U17
CRB_custom
Black_custom Computation model Cox-Ross-Rubinstein

B5_custom Volatility model Define manually

Black_custorm_new

Computation model settings
Strike Market value Custom value [ Export data to CSV
8 s AT [
2180,0 15,6
2190,0 15,5 MNote that sorme market values might

be unavailable. It depends on your
2200,0 15,3 current active instruments.
2210,0 152

2220,0 15,1
2225,0 15,0
2230,0 15,0
2240,0 149
2250,0 14,8

X Reset all custom values

2270,0 14,2
2275,0 14,1
2280,0 14,0

Amnn o PEW




csv, ] EZ:-:ZF: ort data to |

X Reset all custom values

Import from CSV file— CSV

@ Black [default] & Options
m
Computation r

tility meo
Black_custom_new

12- CSV

Import from CSV file

changes

T Update

£} Clear and reload




sep=,

"800,0","0,003"
"825,0","0,003"
"850,0","0,003"
"875,0","0,003"
"999,0","0,003"
"925,8","0,003"
"95@,0","0, 083"
"975,8","0,083"
"1000,0","0,003"
"1025,0","0,003"
"1@50,0","0,003"
"1875,0","0,003"
"1100,0","0,003"
"1125,0","0,003"
"115@,0","0,003"
"1175,0","0,003"
"1200,0","0,003"
"1225,0","0,003"
"125@,0","0,003"
"1275,0","0,003"
"1300,0","0,003"
"1325,0","0,003"
"135@,0","19,6"
"1375,0","22,0"
"1390,0","22,7"

13- CsV

® Reload on changes —
® Update — . ,
® Clear and reload —

Rename —;
Make default —;
Clone —;
Delete —;



Black [default]

CRE_customn

Black_custom

BS_custom
Rename
Make default
Clone

[Delet

14 -

(QF



Strikes fromm  800,0

%
. |
=]
>

ANy
2400

Black [default] & Option series ESU1T
CRB_custom

Black_custom Computation model Black Linecolor: [ |Black
BS_custom

Date and time: | Current value

Volatility model Define manually Line thickness
& Black_custom_new ’ ine thickne:

Computation model settings Line style

Strike Market value Custom value 2 Export data to CSV 31 7 BN S CMEES.F.UT7 | ES15.00.2017 CMEE

800,0 X Reset all custom values

Vola shift 0,000 | 2 Strike Vola
8250 0,003

Note that some market values might ) 800,0
50,0 0,003 be unavailable. It depends on your + Pricing model CRB_custom

P 8250  0.00305175
8750 0,003 current active instruments. =

8500 | 0.00305175...
8750  0.00305175...
9000  0.00305175
9250 | 0.00305175...
9750 0,003 9500  0.00305175...
1000,0 0,003 975,0 0.00305175.
10250 0,003 10000 0.00305175.
1050,0 0,003 10250 | 0.00305175...
10750 0,003 10500 0.00205175.
1100,0 0,003 10750 | 0.00305175..
1250 0,003 11000 | 0.00305175..
1150,0 0,003 11250 0.00305175..
11750 nonz 11500 0.00305175..
11750 | 0.00305175...

custom
900,0 0,003 Black_custom

9250 0,003 BS_custom
950,0 0,003 Black_custom_new
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