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00

100 x 100

120 120 x 100 12,000

90 90 x 100 9,000
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1
10,000 100

100 100
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1forward(Date, Tenor);

add(Tenor)

return retrunDate

nextWorkingDate(returnDate)

Pe—

____________.|

_________________1
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1 100
1 10,000 10,000
1 {12,000 10,000
1 9 9.000 10,000

\_
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0
complete Z% incomplete
Long option and short
contract or Short
option and long
S 0 contract
complete 4 4 complete
CALL PU

1
!
1
1
1
1
1
1
[
1

Long option and long
contract or Short
option and short

contract
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5 see P.12
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CALL PUT

= CALL

= PUT
CALL » CALL
PUT » PUT
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Long,Short,Call,Put

&
CALL »CALL
Short) Long
CALL
>
Short) Long)
PUT » PUT
Short) Long)
PUT
<
Long) Short)
CALL PUT
Long Short
Long CALL PUT
Short PUT CALL
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= CALL PUT
o DB
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CALL

PU
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AN

UL Systemg.inc,|

n composite of other options

http:.//www.tse.or.jp/glossary/gloss s/sutoradoru.html

7,000

o 7,000 CALL PUT
= CALL PUT 250 500
o 7,800

= CALL 7,000 250 = 7,800

~PUT 250 ~300

. 6,200

: 6,200 = PUT 7,000

-250 6,750 ~CALL 250

- 300
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= CALL

7,000

CALL

« PUT

7,500
7,000 250
L PUT
6,500
6,500
-250 6,750
7,000
7,000 250
L PUT
500
500
500
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- 7,500
250
PUT
—CALL 250
- 7,000
250
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components

CALL
PUT Price

Instrument

¥ CALL PUT
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ok

)

E (
T

PU

Copyright © 2001 UL Systems, Inc. All rights reserved.

19



. call
put

0 CALL PUT
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0

call PU

o OK
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* 1

Product)
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* 1

Product)
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