Creating a Position File



Introduction

e This is a simple guide to creating a Portfolio in
PC Span, Calculating the margin requirements
and saving your positions when done.

e Before you start make sure you have a copy of
PC Span open with a risk array file loaded.



New Position File

 Once you have a risk array loaded you can
create a position file with current or
hypothetical positions to determine the
margin requirements

e Start by clicking on the N button on the menu
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New Portfolio Window
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New Portfolio Window

e A) This box must be filled out before you can
proceed. Span makes sure that each of your
portfolios are unique so you have to have a
different name for each one you create

e B) If you would like to create portfolios with the
same name but at different firms then you can
make the name unique using this box

e C) This is where you select what type of account
you are. Once you have entered positions this
field will not be changeable.



Entering Positions

 Once you have chosen a name you can start to
enter positions.

* Click on the positions tab

e Select the exchange that has your products
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Entering Positions

 Next Use the drop down to select which
product you are looking to enter positions for.
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Entering Positions

e If you cannot find the correct name/code for your product
you can always check the full list of products under an
exchange.

 From the data window select out the plus signs until you
get to the correct exchange and open the Future or Options
Folder

e Here you can see the full list of products sorted by their
codes:
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Entering Positions

e After you select the correct product choose if
you want futures or options.

— |If you select options then you will need to select the option
series in the dropdown box below option

— Some exchanges have options linked under their futures and
some are separate codes. Check the previous slide on how to
find the code if you have trouble
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Entering Positions

e Lastly choose the correct box to enter your long
or short positions:

— For futures select the correct month and year

— For options select the correct Strike and Call or Put
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Entering Positions

* Once you have selected all of that correctly
then simply put in your positions

* |nclude a negative (-) for short positions.
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Entering Positions

 Once you are done with that future/option, product, or
exchange you can simply change the dropdown menus
to add in as many different products that you want.

* To check what positions you have entered Click on the
check boxes at the top of the positions menu and it will
only display those contracts:
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Entering Positions

 Almost done — Now simply hit ok to lock in
those positions to that portfolio.

— If you hit cancel then all of those changes will not
be kept in the portfolio.

— This should bring up a portfolio with a Red !

— The red means that the portfolio has not been
calculated yet.
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Calculating a Portfolio

e To calculate a portfolio click on the +/- key
after you have entered in all of your positions.
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e This will then pull up a wmdow that shows
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Saving a file

e There are two ways to save a file.

— One way is to save everything by clicking on the save
as key. This will save the risk array and all of the
positions you have entered. (Larger file)

— The other way is to right click on the portfolio and
select save positions to a file. This will save simply the
positions that you entered to a file that can be loaded
into any risk array date. (Smaller file)
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Questions?

 Hopefully this has been helpful to you.

e |[f you have any questions on this process or
other things concerning Span feel free to
contact us at 312-648-3888
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