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NEST Options Trading Suite
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REAL-TIME GREEKS ON YOUR MARKET WATCH

v View Greeks and IVs right on
your market watch

v Customize whether you
want to use Cash or Future
as the underlying

v Customize whether you
want to use bid, ask or LTP
rates for the calculations

Delta
Vega
Gamma

Theta
Rho



REAL-TIME GREEKS ON YOUR MARKET WATCH
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REAL-TIME IV ON YOUR MARKET WATCH

Implied Volatilities based on

Cash
Bid & Ask

Future
Bid & Ask

2% Implied Volatility - ROHIT-QTPUAT

=

NFO-OPTIDX-BANKNIFTY-CE-9700.00-24Nov2011

Cash Underlying

Bid Imp Vol Ask Imp Vol

22,6053 23,9669
Future Underlying
Bid Imp Val Ask Imp Val

23,5186 24,8712

LT Rate Imp Val
24,0464

LT Rate Imp Val
24,9502

Refresh ] [ Cancel




REAL-TIME VOLATILITY GRAPHS



REAL-TIME VOLATILITY GRAPHS

Evaluate Vs across a range of strike prices

¢ Implied Volatility Graph - ATHUL-OTPUAT
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OPTION POSITION ANALYSIS



POSITION ANALYSIS

Position Analysis
Analysis with Real-time

Sensitivity



POSITION ANALYSIS SCREEN

Single Integrated screen for analysis and trading!
Buy
Sell
View IV
View IV Graphs
View Payoffs
View Sensitivity

Everything on a single screen!



POSITION ANALYSIS SCREEN
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POSITION ANALYSIS - PAYOFF TABLE

2 Position Analysis: NFOJOPTIDX]BANKMIFTY|24Mev2011 - ROHIT-OTPUAT = | 2| 2
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Caloulate Bf Data

Bepl : 9000.00 Bepd @ 0.00

Fositons retreved successfuly: 0 Positions retrenved



POSITION ANALYSIS - PAYOFF GRAPH

Evaluate payoff across a range of underlying prices




POSITION ANALYSIS - SENSITIVITY GRAPHS

v View sensitivity to various parameters using graphs and tables

Risk free
rate

Underlying

Price Option
Price
Sensitivity
TO

Volatility




POSITION ANALYSIS - SENSITIVITY GRAPHS

Sensitivity to underlying and volatility
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POSITION ANALYSIS - SENSITIVITY GRAPHS

Sensitivity to underlying and date-range
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OPTION CALCULATOR

v Your own Options calculator
v Choose your pricing model
v Calculate

v Option Price

v IV

Option Calculator - PAVAN-OTPUAT

(7) Cox-Ross-Rubeinstein Binomial Madel

Exch Inst Name Symbol Expiry date OpType  Strike Price
O w|ioeox v Ty v oot v vsion v
Input Values Qutput Yalues
[Junderlying  [V]Futures [Lower Parameters cal Pt Straddle
528570 [Sa15.05 Theoretical Option Price 256,991 8,239 265.231
s | Delta 0909  -0.091 0.819
Spat Price(in Rupees 5315.09
P iy )_‘ (amma 0.001 0.001 0.002
Actual Market Value | 256,99 | Theta  -2095  -0.568  -2.664
Yolatiity % | 14.8 | i R I
— Rho 2,759 -0,295 2,464
Interest Rate % ‘ 1 \
Dividend(in Rupess) ‘ 0 |
—— \
ExDivdend Date. | oznovant1 }‘ Irnplied Volatiliy
— Bid s 126650 % Ak 13,7240 % LTRater 133910 %
Mo of Days 2 ‘
(5) Black & Scholes Price Madel
[ volatiliy Option Price Calculate







