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Cneundumnkaumsa onumMoHHOro KoHtTpakrta BTCUSDT

Hactoduwaa cneumdmkauma onpenenseTr CTaHOapTHble YCNOBUA Map>XMpyeMoro
onunoHa Ha dpbtodepc Ha MHaekc BTCUSDT.AE:

Tukep npumMmep Tnkepa: BTC30000CM21

roe BTC - nepBble TpW ByKBbl TUKEpPa MHOEKCA

30000 - ueHa CTpanK onunoHa

C - Tn onumoHa CALL ( P - Tmn onumoHa PUT)

M - MecqaL, aKCnpaumm

21 - OgBa nocnegHuMx 3HaAYeHWsa roda 3KChmpaumm
6a30BoOro ¢pbtoyepca onumoHa

HenoenbHble ONUMOHbI (B OTNIMYME OT KBapTaslbHbIX U
MECAYHbIX OMUMOHOB) MMEIOT AOMOTHEHME:
BTC30000CM21W2

roe W - Npum3HaK HeOebHOro onumnoHa, 2 - 3HadeHune
HeOoenn no cyety B Mecdue, a MMEeHHO NATHULbI, B
KOTOPYIO MPOUNCXOOANT MCMNOMHEHME OMUMOHa.

Ba3oBbl aKTUB ®dbloyepc BTCUSDT

Pa3mep 1 ®dbrouyepc BTCUSDT (0,001 BTC)

KOHTpaKTa

LLar weHbl 1USDT

CrtommocTtb wara | 0,001 USDT

LLeHbl

Bpema Topros 24/7 kpyrnocyTouHo / 6e3 BbIXxOOHbIX OHEMN

TN KOHTpPaKTa BaHWAbHbLIM OMUWOH, MapXXMpyeMbl, €BPOMencKoro
TMMNa - OMUMOH MOXET OblTb WMCMOMHEH TOMbKO MO
MCTEYEHUN CPOKA OENCTBUSA B LE€Hb SKCMMpPaL M.

DOUHaHcoBble PacueTbl @PUHAHCOBbLIX pPE3Y/LTAaTOB MO  OTKPbITbIM

pacyeTbl MO3MLMNAM OCYLLIeCTBNAKOTCSH B pexxmme

HermpepbIBHOINO KIAUPUHIra B peasibHOM BpPEeMeHMU
nyTeM HauducneHus/cnmcaHms B Bamtote USDT no
TOProBOMY CYETY.

PacyeTbl Mo  OTKPbITbIM no3nLMaM  OMuMOoHa
MPOM3BOOATCA MO TEOPETUYECKOM LieHe OruMoHa.
TeopeTmyeckaa UeHa OnNuMOoHa paccCyMTbiBaeTCca MO
Black-Scholes Option Pricing Model.
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KBapTanbHbIA OMUMOHHbIA KOHTPAKT UCMOMHAETCA B
nocnegHiold MNATHULY CceHTabps, Oekabpqa, MapTa,
noHa B 8:00 UTC.

MecAa4YHbIN OMUMOHHbBIM KOHTPAKT WCMONHAeTCa B
nocnenHw NATHULY Kaxkgoro Mecqaua B 8:00 UTC 3a
MCKMtoUYeHeM ceHTabps, oekabps, MapTa, UoHA (OHK
MCMNOMHEHUSA KBAPTaNlbHbIX OMUMOHHbIX KOHTPAKTOB).
HepenbHbIA OMUMOHHbBINA KOHTPAKT WUCMOMHAEeTCa B
Kaxgyto natHmuy B 8:00 UTC, 3a uWCKIYeHMeM
KaXgonm nocnegHem NaTHMUbI KaXkOoro mMmecqaua (gHu
SKCNMpaLumnm KBapTalibHbIX NN HegenbHbIX
OMLIMOHHbIX KOHTPATOB).

2KCnMpayms

SOKCcnmMpaumMa OnuMOHOB aBTOMaTUYecKas. [logada
nopy4yeHni Ha MCNoNMHeHne He  TpebyeTcs,
aBTOMATMYECKM MO BCEM OMNUMOHaM B AeHbrax (Ha 1
MYHKT LEHbl CTPpamK 1 6onee) npomucxoouT MocTaBKa
6a3oBoro dbloyepca onuMoHa. McnonHeHune
OMUMOHOB npoucxoguT nyTem npoBegeHua
BHYTPUCUCTEMHDbIX cOenokK. Mo onunoHaM BHe OeHer
ocyllecTBnqarTca odceTHble caoenkn ¢ ueHom 0. lMo
onuMoHaM B [OeHbrax MNpom3BoaaTca odCeTHble
cOoenkn Mo LueHe CcTpark onuumoHa. Caenku no
MCMOHEHMIO KOHTPAKTOB MapKMpYyoTca
KOMMeHTapuem Expiration.

Pycckum

LleHa
NCNOSTHEHMSA

Onpependetcd Kak cpegHee  3HaydyeHUE  LEHbI
dbtoyepca BTCUSDT 3a nepuog 7:50 - 8:00 UTC B aeHb
SKCNMpaummn.

Map>XrHabHble
TpeboBaHUA

PacyeTt pa3mepa TpebyeMbliX MapXMHaNbHbIX
TpeboBaHMM MO aKTMBHBLIM OpAEePaM U OTKPbITbIM
no3nUMaM MO OonuMoHaM  MPOM3BOOUTCA  PUCK
Mooynem ©6upxm AE. Puck Mogynb B pacuyeTte
MapPXXUHaMbHbIX TpeboBaHMM yyunTbliBaeT
canboMpoBaHUE MOMOXKUTENbHbIX PUCKOB OTKPbITbIX
no3vuMM Mo onuuoHamMm 1 6aszoBoMy dbikoyepcy, a
TaKXKe aKTUBHbIX OPLEPOB MO HUM.
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BTCUSDT Option Contract Specification

This specification defines the standard terms of the futures-style option on the
BTCUSDT.AE Index futures:

Ticker example: BTC30000CM21

where BTC is the first three letters of the index ticker
30000 - option strike price

C - type of CALL option (P - type of PUT option)

M - expiration month

21 - the last two values of the futures expiration year
Weekly options (as opposed to quarterly and monthly
options) are have an addition:

BTC30000CM21W2

W is a sign of a weekly option, 2 is the value of the
week in the account in the month, namely the Friday
on which the option is exercised.

Underlying asset Futures BTCUSDT

Contract size 1 Futures BTCUSDT (0,001 BTC)

Price step 1USDT

Price step cost 0,001 USDT

Trading time 24/7 around the clock / seven days a week

Contract type Vanilla Option, Futures-style, European-style - the
option can only be exercised upon expiration on the
expiry date.

Financial Calculations of financial results on open positions are

calculations carried out in the continuous clearing mode in real

time by charging / debiting in USDT currency on the
trading account.

Open option positions are settled at the theoretical
option price. The theoretical option price is calculated
using the Black-Scholes Option Pricing Model.

Expiration date The quarterly options contract expires on the last
Friday of September, December, March, June at 8:00
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UTC.

A monthly options contract is exercised on the last
Friday of every month at 800 UTC, except for
September, December, March, June (quarterly options
contracts exercise days).

The weekly options contract is exercised every Friday
at 8:00 UTC, excluding every last Friday of every month
(quarterly or weekly option contracts expiration days).

Expiration The expiration of options is automatic. Submission of
orders for execution is not required, the underlying
option futures are automatically delivered for all
options in the money (for 1 point of the strike price or
more). Options are exercised through intra-system
transactions. For out-of-the-money options, offset
trades are made at a price of 0. For in-the-money
options, offset trades are made at the option's strike
price. Execution deals are marked with an Expiration
comment.

Execution price It is determined as the average value of the BTCUSDT
futures price over the period 7:50 - 8:.00 UTC on the
day of expiration.

Margin The calculation of the size of the required margin
requirements requirements for active orders and open positions for
options is performed by the risk module of the AE
exchange. The risk module in calculating margin
requirements takes into account the balancing of
positive risks of open positions in options and
underlying futures, as well as active orders for them.




