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() AHanu3 nouumi

Theta, Vega, Gamma, Delta— ().

X
Hazeakue cTpaTerim
BR Str 1 D [NoKa3aTe aKkTyansHeIe NO3MUMK
MOHE]’IHDYEMHE IIO3MLINH
CKONKPOBATH PEanbHbie CKONWPOBATh 00PaTHLIE pEanbHbIM
HMHCTpYMEHT Tun CTpaiik  JKcnupauus o sKcnupaLmu Kon-so LleHa oTkpeiTHa Liena nocn. cg Teop. yeHa PEL Teop. fOeneta [amma Bera Teta
BR26EME PUT 26 15 Ane. 2016 1. 22 -3 0.08 0.00 0.01 0.21 0,02 -0.01  0.00 001
BR39BAG CALL 39 15 Ane. 2016 1. 22 1 1.09 1.45 127 0.18 0.40 0.08 0.04 -0.04
Wroro - - - - -2 - - - 0,39 042 0,07 0,03 -0,04
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<& AHaNN3 NO3HLKMA

BuiGpaTb 6a30BbiA aKTWB)HasBaHUe CTpaTErMu

Bribop 6a3oBoro aktuea

v MOEX

Moscow exchange

— O ALsI

GhioYepCHEIR KOHTPaKT Ha MHgekc FTSELSE Top40

— ® AUDU
Cri4ePCHEIR KOHTRAKT Ha KypC aBcTpanWickkil gonnap-gonnap CLUA

)

— O BR i
DeicuepCHIA KOHTPAEKT HA HETE copTa "BRENT |
BuiGpaHo: BR QuucTuTe Buibpats OtmernTs
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Hassatue cTpateru
BR Strategy_1

MogmenupyeMble MO3ULIMHA

WMHeTpyMeHT Tun CTpaitk SKcnupagua

BR56BX5 PUT 56 17 pex. 2015 .
BR55BLS CALL 55 17 pex. 2015 .
BR36ELS CALL 36 17 pex. 2015 .
BR43BX5 PUT 43 17 pex. 2015 .

CKONWPOEBATE pEanbHEE CKONWPOBaTh 0OPaTHbIE peanbHbIM

) O nokasate akryansHele nosuum

[ o skcnvpaLmu
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[o6asneHune nosnmuun

Kop wHCTpymeHTa BufpaTe OepuBaTHE

Konudecteo
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OTmMeHuT




Beibop aepusaTuBa

» MOEX |
Moscow exchange |

- » ALSI |
DriUEPCHI KOHTRAKT Ha MHAeke FTSEASE Topd0 |

— » AUDU i
H PIYEPCHEIN KOHTPAKT HA KYPC aBCTpanickmil gonnap-gonnap CLUA

_ ~ BR |
i @EYEPCHSI! KOHTPAKT Ha HeMTE copTa "BRENT |

i~ 0O BRZ5
: DrHYepCHEIR KoHTpaKT BR-12.15
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BelOpaHo: HH4ero Oumctute { BuBpats ) OTMeHuTs

5—
3. (50 (5[2).
a4 (™), OK.

[oBGasneHue noavuymm

Kog wecTpymeHTaBR4BEXS 1

S QMTHECTED




	Анализ позиций

