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L) Payoff - DJ EURO STOXX 50 2011
DI EURO STOXX 50 2693.65

This Point: 2693.78 Distanza AL Now: 50.52 Probabilita’: 83.02

|Resa Totale Totale At Now Totale Consolidate % Downside Break-Even % Upside Break-Even
11.00 11 0.00 1.1 1.57




= Strategy Builder, - DJ EURO STOXX 50 2011-06-21

Athlow B
Consolidato E0.00
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Analisi Payoff Eseguiti What-IF Hedging Planner Basket
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Nome

P @ 2650 07-2011
P @ 2700 07-2011
P @ 2750 07-2011
@ 2800 07-2011
@ 2850 07-2011
@ 2900 07-2011

Bid Ask Prezzo M.Carico
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3524
3117
29.687
3z47
38.67
45.44

Delta
-0.24
-0.54
-0.85
0.04
0.01
0.01

Spread %
6,38
7.09
371

Totale AtNow
-£ 151,00
£128.00
E119.00
-£573.00
E /54,00
£ 171.00




