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Introduction

e This is a simple guide to understanding your
Span Reports and how to access them all

* Before you start make sure that you have a

copy of Span open a risk array loaded, and a
position set up and calculated.



Setting your preferences

First to be able to correctly see all of the reports make
sure that your span log preferences are set correctly.

Go to the Tolls Menu and choose Preferences

Go to the Second tab
Select the Include Calc
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Reports Tab

 Once you have a portfolio that has been
calculated you can run the reports.

e To start simply click the second tab and wait
for them to load.
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Reports

e This will pull up a whole list of reports that
you can see for your portfolio.
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Positions Report

e This report will give you a breakdown of all of
the products you have in a portfolio.

e These are listed in order of Combined
Commodity (See the ES - mini SP- under the Big SP)
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Requirements Report

* This report shows you a overall position requirement as
well as requirements by combined commodity




Scan Risk Contribution Report

e This report will show you a breakdown of the
credit and debits that each of your positions
contribute to your overall scan risk margin

value.
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Spreads Detail Report

e The spreads detail report will show you any
spreads that are formed from your positions

* To access this form you need to have a
correctly formatted Span Log and have saved
it so you can enter it in the following box
when you click on the Spreads Detail report:
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Saving your log file

 Once you have the preferences set correctly all of your
span logs from then on will record the correct info

 Then after you calculate a portfolios margin requirements
you will populate the log file with the info.

 Hit F11 or go to the View Menu and Click on Log

e This will pull up the log file at the bottom of your Span
window

 (Click the save button and remember
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Spreads Detail Report

e Lastly specify where you saved your log file

e This will pull up all of the spreads that were
formed from your portfolio.

* You can then see the credits or charges

associated with each spread on the right
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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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