dljg ) wauaixi Uiylis udgl

1Fol (5002 1A

e
J15lgs 8l 91 9 w9z Olojlw pouwy 4155518

oA
. N
OO N4 @




138 dloleo ¢00 330451

OLogl 9 Jlgd ol aolyd b gl Ggauo Sstlolss ploxi)
(29 Wloy—w (32—l (3135515 43 35—0y5 (94—

O\

Vi

{393 631355594
my.nibb.ir

130350 el Lo b
QD AT low:



https://my.nibb.ir/?promo=tehran14

uj9el
Vo Caowmnd

aloloo)liisl i 55 'yl |

L SSS edlatiwl b dleles HLis| ), Sdeles 352> fuwl olSdeles (6)l B wloyw (il I sruwg b 4 JBlgise Wielee LS
olojad 9@ olib ol ki ) 4293 b Sdleleoe L) (aad )3 3551550 d9w unS 43 )15k Jahis (olad )3 ABlgie Sum) L
3 998/ 325 o)Ll 9 bR jl paduine GBS (il @ . Llie edlinl QL 2L 9 098 lo)liS] w)S (o)Ll
S9ii 50 4idS 3,0ly b (g5ilyiwl Mol

315 518 Calizeo diwd @&iv )3 (hloise Wl 35 @ asgi b |y oo uoly (gandiwd SO )l ol (b6 ,Las] 5L > segitio glodyuol,
Figdol)d gldoyuol,) -

Aled cunS 3¢5 (¢l (50U dolyd walizxo (gl Lis| (59,9 1 « Sy JyiS L olyad 3iS(50 (52w ySdleleos duol) 5l dbiwd ¢l

Figdg9as o)liiel glodyol) -¥

A0 CunS dgu oSy Jawyyw b (gl Lis] cuand BWiIS] 4 d>g5 b «Suwyy JyiS L olpad )Sdlolee o3yuol) ¢l )

F g GRS/ iulidl 51 39 oS (Slosyuoly -1

Gl HLias] Qb a1 ©llwgs GAdl b Ginlidl I Sgw taunS do3,udly diws oyl jl 63kiwl oKis 5 }Saloles Wi

O 50yl (g, -F

Canl 3gw LawS (clyy 0y 1 6350138 83liiwl ool ¢l Bao

73l glddyul) -0
AS (50 odlaiwl )50 LSl b (> SOl aulds (gl LSl b (hld Elgl cuS)yd 51 Sty oS b 63;L inli8l (¢l )Sdlelso

Aolad
ML glasygs adgl 385 &Ll o 655U Sann) SLlwgs
Gl g ") (e 39320 39320 Oy
e " 6) Sl 2 (iine 39320l 393220l olwg 5
SIPTEY

Ui Cag () lme gloic 4 50 (pel) So o Tk slaes) sul) SISl Cge LS 390 (asSee dlagi ygSie (sloShg » egle
315 )h8 4255 390 0l (] Sl b

\. Strategies

Y.Income Strategies

W Vertical Spreads

F.Volatility & Sideways Strategies
0.Leveraged Strategies
7.Synthetic Strategies

Y.Debit

A.Credit

1.Leg



|
(1)
(

\ e—

250

200

150

100

O |

35

30

25

20

15

l

10
5
0

1 L4

sl (1)

2020

*

A B¢ Mo Y, 96

7

C.

&

D) EE

\~d

A

Y

Je#E



80%

300

60%

40%

20%

0%
-20%
-40%

)

§

A | G IH\H ”

200

\Mmﬂ

100

-60%

-80%

-300

200%

150%

100%

-50%

-100%

MML

\
[

|

- ‘.C

-150%

-30

-200%

-40

/] EGC

A

L (1) H
(1)
(@

o ADI3)43
‘b IDI B9

V4
”~

y 4

A

C ) (59l M}I U)ol [ a5 lis
C:d
c

A
Pal

AAA

"E GeEF Gic:

"E GeE &

A
')
A
)

p
?)7HESG
? )?HES

gAA
e
e

Py d

e @L T
VBGIEa G
VBGIEa G

cC,
C

P\ ==
P\ ==

AAA

"E G BEE A

AAA

| "E G EF G

")7HE S

) " ( B¢ "

a ¢
")7HAHES8

b &

3ERDE 9P5
E
E

-

Gmdoth E#H G("( JA

144



(7.106) 15.4 7.1 661.7 22.5 17 HE#- a
T (_1.8%) ___________ - - w T il - S
. '('2'5.'3'%) __________ T S < Y % '
I —— o - - B v - pra. dans e E( &
_____ % D Y A AN A
. _(3_0.(%_) __________ . g - e T i S -
_____ - G R G - G

) ( ) ( ) ( ) (
3.6% 22.8 890.5 18,783.2 913.3 5 C* H
- .(19. %) ......... 46.8.9 ............ 0.1. .......... 38’6211 ........ 46.9.0 ....... 4 ...... # E# _._a
e (.2.8..5.%.) ......... 1.5.7.5 ........... 1067 .......... 11,4368 ........ 264 .3 ....... 3 ...... #.I ._. T
o 26% ........... O.O. ............ 2.3 ............. : 69 .......... 2.3 ......... " # A 1 A
— (.3.7..0%.) .......... O.O. ............ O..Z ............. 2.1. .......... 0.2. ........ W A#I T




35 sl = Qb (RS SaSa5 a 3L 990 I

PHES8" I(E'QC) " *¢#L¢ ( BLL)iudbeé Lol (1P 9 |



G 5 3290 - 9

.1,339.5

3.6

2.2

.15.75
(3,280.0

|7.91

|4.6o




lad Susai @ Ollolro oyl (092 piainas

31.9 0

14.1

| ~ e | | 1 | x | | | X | |
| | | | | | | | | |
. ¢ p4 ! ro ! : > ! rom ! ro ! ro= ! ! S > ! roo | 2 | ro=
ls Iu) ! 1ol ! ! 1 ! 1l ! L ! ! ! 1o ! ! (R
) ) o ) i L=d i i L=d i L=d i L=d i i i L= i i L=d
| | | | | | | | | |
i i i i i . i i . i i . . i .
| | | :l .o n ; X > W o X w W ow o ~ w N oo o o ~ YR TR Y D oW ; R o ow ow X X Ow o ~r R v R R o
P a9 | | | | | | | | |
| | | T | | | | | | |
| | | | | | | | | |

17.1 110.2 31.1 63.4 13.1 160.2 g1 4.8 114.1 11.6
O

164.6
Ny 106.7

. . - 22.7 14.2 1.50 1.00 0.83

P~~~ S~ .y = A = A A Rpg w Ryyrzpi 4% e RF
#E - 4 #3-4 4 T*14 "C*1 4 "#AR1a41" #E-4 # A1 E
! | o i | 1
i i i i i
i ~ ~ ~ ~ i - i - i i ~ |
) dauw )y U alold ; ; ; ~ d ; ol | e | i "“ ' A
() ) ) ) G | Ll i L i L‘--:-‘.l ; ; ; Ly ; Ly
* ° ° ” ” i !
( b ) lA.CI w : LA S | ~ o v R R od R GO T, ~ T re) f o W i o o rE o
*0 ) *® : : : " : : : : s : I_'-.:-'_I : : I...':...I "
; @ @ @ @ @ @ @ @ @




o Sy il B 39,5 sl (glgs abols |

Ak B = , \ f¢)" #1 JAO0O#A ,

#..I JAOQ#IAAa #1 @¢-C* L EPD#9D®G, )*7?7#E8" Je#E
g | a 1 ¢e)adLi. gAA IEL A . | s N AP ’
C#DLI _¢LGAEGD

247% 791 0.58 242 14.8% 5,528 4,825 228 152.6 123 5,300 " H#A1a0
184% 1,747 0.75 18.9 4.3% 11,615 11,140 615 21.5 151 11,000 “#D#- A0
11%6 2,066 1.00 156 (6.2%) 14,956 15,949 956 1.4 11 14,000 TT e cK
95% 63 0.75 524 (0.8%) 1,835 1,849 35 3.9 5 1,800 TT"EDEI O
79% 377 0.96 95  (5.7%) 2,011 2,133 211 18.8 28 1,800 TECYHYO

6 ¥ --i - iAgg#éflné WfPecc H"j#, 4 'ip#%fig - @iflﬂk%) J*A?Oahf#E;g " JEHE
(1000) 0 0.00 401.0 150@% 2,807 1,123 7 2.8 32 2,800 *TTEYHE
| _(_10_%_) _____ (.) _____ O._O(_)_ 5383 | _4_2%_ _ _1’_6.15_ o _1’_141 _____ 3 _____ 1763 _____ zi _____ 1;6_12_ _______ ;;';#'i' _. @,
| _(_10_%_) _____ (.) _____ O._O(_)_ _3_75.9.(_)_ 33% 4 _1’_5.16_ o _1’_141 _____ 4. el 10 ______ Zi _____ 1512 _______ ???#'i' _. O
| _(_10_%_) _____ (.) _____ O._O(_)_ _2_724_ _6_70./0_ h, _1’_9(_)7_ o _1,_141 _____ 7 . A 10 _____ 54 _____ 1;955 _______ ;_*_H_#_i. _. @,
| '(QQ%') _____ (.) _____ 0_'0(')' '1'64_6' _5_9 % i _1.’8_11_ o _1’_141 _____ 1.1 _____ 2_2._8 _____ é4_ _____ 1,_8(_)0_ _______ ;_*_H_#N_I,. _. 0

', " G®ic¢ #&@ PRELBID ] (EGE)A4sujwlIb C
* JA*, JeBEFE (6 " jwafw UldoblF)

*, JA*, | )IHEGE Cagel(P)E G ¢
‘®¢ " G®F O6#&@ ¢#DLI ¢LGAGD qgé ¢”

V4

*



Hoid Sy Gjyl G gy )is (glgs abobs |

A\#..\Iﬁ. JAOAAR & 4 @¢-C* I—EIJ%E*\I . EPD#9D®G, ) *??##Eﬁé" JE#E
gl "a 1 ¢eadlLi. gAA , Ay CHDLI ¢ L GAXD

4.0 1,293 -0.48 16.7 (3%) 20,758 21,300 1,242 876.4 35 22,000 TERTEr 4
| (23%) . 2561 | 071 82 _ O% _ .2.1,.37.8. 4 .2.1’:.%0.0. 4 2622 .- 142 = 35 S 24000 ....... ;;';C'*' I. 4
| .(1.0..%) ..... 120 . 008 | .1?.)4..3. | (1.6%). | .1.7,.867. < .2.1’:.))0.0. y 133 . .éz.j ..... 35 o 18000 ....... szc* I. 4
| .(1.4.2%) ..... 6.7. i 034 | 298 | (4%) | 2322 _ .2;4.24. o .7.8 ..... 1646 v 35 ..... 2,.4(.)0 ........ - =#E )
| (229)/0) ..... 1.7. _ 012 .9.9..0. | .(1.@/(.)). | 2178 _ .2;4.24. o .2.2 ..... 3041 . 35 ..... 2,.2(.)0. ....... - ~#E 4

. 3 ; y # | JAO# A

0 i# "I | : iAgg)#éﬁTma 0 Alfgl) @ Cc*H "’1#, JJ/ I?ép#%fig*Dé 1 @ASI(%) *7#E8" JEH#HE

(30.3%) 13 026 608  (4%) 1,094 1,141 18 156.5 21 1,112 LS T
| .(2.6 .g)/.o) ..... 6.4. by ._.0.7\.0). | 129 | .(.M). _ 1125 4 .1’.141 ..... 8.7 ..... 1067 ..... Zi ..... 1212 ....... - ~#| ._
| .(2.2 .9)/.0) ..... 1.7. o ._0.1.2. | 990 | (10%) _ .2,.17.8. > .é’42.4 ..... 2.2 ..... 3041 o _ :.%5 ...... 2,.2(.)0 ........ y N#E
| .(1.4.2/.0) ..... 6.7. - ._.0.34. .2.9.8. | .(.40/.0). i, 2322 y .2’42.4 ..... 7é ..... 1646 - éS ...... 2,.4(.)0 ........ - z#E
| .(1.0.%) ..... 120 - 008 .1.34.?.) | (16%) _ 17"8'67' _ 21300 o 133 ..... 2.2..7 ..... :.35 ..... 18000 ....... - ZC* .I

[, " G®I ¢ O0#&Q@ PRELI D) (ELEH fwwRIE C
‘®¢ " G®F 6#&@ ¢#DLI ¢LGAGD gé ¢ "




s> st = Slad LSS5 @ jb (glocusige |




1225
22000

1224
35 (2.0)
20000
1223
1223 35
35 (0.3) 3000

3000




0 5 QD

o750 QD

(4385 QD

31.5%

L

)
™
)
v
Q
(D¢
O

dGA G/ PD#9D (D¢) " E"

)¢

‘e " G®F 6#4&@ z®Cl - H E#ADL ]/

/




g

s 353/ 78N A e

U9 S)li-SSogl jo pU ww U Lol
Atk EgJ_('iJJJuadJLoLwJ‘.)lJog.b wlloleo

. Vo)

. e a /
AT NESra I

.
a2t sk o

www.nibb.ir


https://my.nibb.ir/?promo=tehran14

. R4
/s ’L/‘ ..LU//U/E/

W

wbawg el STIEY]
nibb.1r oPl A$VQlooo | w3led GLLs parddg Glls
my.nibb.ir o Sy (YliswdS) jlgigads

U295 Wlopw (o (5)1i5)1S Yl 3519 :uliis g dugs

«Cuwl 0.3 dags Loyl bl j1 gl cag > Wopo yiyliS (el
9 o lo Silowouns 351 2 (ulps du 3L i glgio
315140 03laiuwl 3590, I5lgs §ligl Yugpo 9 325 9 5y 13S dulopus


https://nibb.ir/
https://my.nibb.ir/?promo=tehran14

	Slide 0
	Slide 1
	Slide 2
	Slide 3: ارزش معاملات
	Slide 4: شاخص فاصله تا ارزش ذاتی(1)
	Slide 5: بیشترین ارزش معاملات اختیار به تفکیک دارایی پایه
	Slide 6: موقعیت‌های باز (1) به تفکیک دارایی پایه - اختیار خرید
	Slide 7: موقعیت‌های باز به تفکیک دارایی پایه - اختیار فروش
	Slide 8: بیشترین ارزش معاملات به تفکیک نماد
	Slide 9: فاصله بهای اختیار خرید تا ارزش بلک شولز
	Slide 10: فاصله بهای اختیار فروش تا ارزش بلک شولز
	Slide 11: موقعیت‌های باز به تفکیک نماد -  اختیار خرید
	Slide 12: موقعیت‌های باز به تفکیک نماد -  اختیار فروش
	Slide 13: بیشترین تغییرات قیمت (1)
	Slide 14
	Slide 15

