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What-if Market

Instrument

CME ES FC U6 2230
CME ES FC U16 2165

CMEES FP U16 2175

o ()
2. Shift.
a. Shift N strike up (+N)—-c N.
b. Shift N strike down (-N)-c N.
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C U16 2165

CMEES FP U16 2175

Instrument

ft 1 strike up (+1)
ft 1 stri

, CMEESFCU162180 2180. —5. Shift 3 strike up, . 2195.

What-if Market

Instrument

CME ES FC U16& 2195

CME ES FC U6 2165

CMEES FP U16 2175
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What-if Market

Instrument

Delet

Instrurnent

16,20677 -18,87968

Accounts

Shift Shift N strike up/down, N - ,, Shift 2 strike up — , Shift 5 strike down—- 5 .
Strategies What-if Marke

Instrurnent

actual

CME ES FC 16 2190
CME ES FC N6 2200
CME ES FC U16 2185

5 strike up (+5)




Accounts Strategies What-if Market

Instrument

actual : CME ES FC U16 2190
CME ES FC U16
CME ES FC U16 800
CME ES FC U16 21

elta hedger

Shift up (+1)/Shift down (-1)

What-if Market

Instrurment i = Price Volume Theo

CMEESFC U161
CME ES FC U16 2200
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	Изменение страйка опционной позиции

