SPI OCK

SpiderRock V7 Tool Concept Guide

Trade & Risk Analyzer

March 22, 2021

1



OVERVIEW

Both the Trade Analyzer and Risk Analyzer have similar functionalities and are intended to provide
the client with their own trade and risk records for a maximum period of 5 years of history. The
tools are designed as an Excel pivot table and allow clients to create customized reports.
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TRADING RISK HISTORICAL CONTROL

CLOSE ALL TOOLS

TRADE ANALYZER SYSTEM INFORMATION

= Aggregate historical equity, option, and future User: annabelle (SRAdmin)
executions and analytics in a pivot table construct Version: v7.0 (Built: 10/20/2018 10:25 PM)

= Downloadable execution history records Citrix Host: spiderni136
= Includes comprehensive TCA for all SpiderRock Tool Server: 10.37.201.161:5240
executions Environment: V7_Stable.Prod | NY4
Time: 10:01:15.7 AM

Trade Analyzer
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TRADING RISK HISTORICAL CONTROL

CLOSE ALL TOOLS

RISK ANALYZER SYSTEM INFORMATION

= Aggregate historical equity, option, and future User: annabelle (SRAdmin)
position-risk,P&L, and analytics in a pivot table construct Version: v7.0 (Built: 10/20/2018 10:25 PM)

» Download portfolio risk history for use in Excel or Citrix Host: spidernj136
Other software Tool Server: 10.37.201.161:5240
Environment: V7_Stable.Prod | NY4
Time: 10:01:54.8 AM

Risk Analyzer




PIVOT TABLE

A Pivot Table is an interactive table that automatically extracts, organizes, and summarizes client's
data. Clients can use these tools to create custom reports to be used for any trading and risk
analysis. Clients can control how the Pivot Table summarizes the data by summing, averaging, or
counting without entering a single formula.

Pivot Tables are also useful for quickly creating a weighted cross tabulation. Users can change the
summary's structure by dragging and dropping fields from one section of the tool to another.

This document will focus on the Risk Analyzer via screenshots, but all functionalities are applicable
to the Trade Analyzer as well.

RISK ANALYZER TOOLBAR

Upon launching the Risk Analyzer, the following settings are available:

SPIDERROCK Risk Analyzer Date Range: | DateRange [ =] startDate: | 10/14/2018 9:56 AM [8] End Date: | 10/19/2018 :56 AM [8] (] Hide Field List? | Default View FBE Tetact: Tems(=] (8) =)

Risk History Pivat Grids | Risk History Detal

-+ Theclient needs to select a valid SpiderRock account (see red arrow below) by typing the
account in the textbox or using the dropdown menu shown by the arrow button.

(+)(=) Testacent: T.PR4[< | Iﬁ”il

+ The Risk History Pivot Grid is the tab used to custom build any reports using the pivot
functionality of the tool.

-+ The Risk History Detail tab displays all available records for the account and Date Range
selected.

SPIDERROCK Risk Analyzer

Risk History Pivot Grids I Risk History Detail

« The client can aggregate data across several accounts using the dropdown menu to select
multiple accounts.

Start Date: | 10/14/2018 9:58 AM |B| End Date: | 10/19/2018 9:58 AM | &[] Hide Field List? | Default View [ =] (£) =) Test Acent: T.cB;T.CB1;T.CB2 (] [®) =
v 7:Tice el |||[j| ]
Filters: ‘C\ear All | Account Name Description Client Firm Client Account
= = T.CB Conan Banks Test Account SR Go Ducks

' . -
v Client Firm (A1) T.CB1 Conan BanksTest Account SR Go Ducks Beta
~ Account Type (21 T.CB2 Conan Banks Test Account SRTEST2  Ducks beta 2
v Proxy Firm #1 (Al [ T.ce3 Conazn Banks Test Account SR
v Proxy Firm #2 (A1) [ T.cB4 Conan Banks Test Account SR

) . [ T.cB5 Conan Banks Test Account SR
v View Group #1 (A1) [] T.cB& Conan Banks Test Account TSRA Ducks beta 6
v View Group #2 (Al 1 T.ce7 Conan Banks Test Account SR Ducks beta 7




RISK ANALYZER TOOLBAR

Tickers: Clients can select a symbol(s) using the tickers box. Each symbol should be delimited
using a comma.

Date Range: Clients can select a start date/end date or use the date range box as displayed
below which gives 4 different options: Today, DateRange, ThisWeek, ThisMonth.

Tickers(blank=ALL): | | DateRange: Thisweek ~ | statDate: | 3/5/20212:34PM  [m| EndDate: | 3/12/20212:34 P [m|[] Hide Field Lst? | Default View - | (+](-] Testacent: T.sPt (<]
< Today
DateRange
ThisWeek —
ThisMonth |.€).x) Colun
~ |

i
Hide Field List: If checked, the field list on the right will disappear providing additional room to
view custom reports.

Default View: Clients can create as many views/reports as desired by clicking on the plus
button. This will prompt an Add new Pivot Grid window to appear on the screen. Clients can
then name the report and save it. This newly created report will appear in the drop down list.
Clients can also delete reports using the minus sign.

'19/2018 9:58 AM |8 [ ] Hide Field List? | Report1 [=](+)(-) Testacent: T.cB;TC

View Name

Report2]

Accnt: Clients can either type their account(s) in the box or use the dropdown menu to select
their desired account(s).

Refresh button: To run and update on an existing report, clients can click on the refresh button
to get the latest data available (see red arrow below).

Settings box: The settings box allows clients to load or save settings as well as customize their
columns.

) TestAcnt: T.SP1 E}g [] with a FULL data refresh? | = |
*




RISK ANALYZER PIVOT TABLE

+  The Pivot Table section is composed of three different areas:

* Fields List (see red box below) - includes all the dimensions and measures that are part
of the SpiderRock Risk Cube Table (available via SRSE Risk). When users click on the plus
sign, all metrics associated to this particular dimension/measure appears with a small
clickable box to the left (see red arrow below). Clients can select any metric by clicking on
the check box or by dragging the metric to the appropriate section below (highlighted in
green).

* Report Builder (see green box below) - This section is composed of the Report Filters,
Column Labels, Row Labels, and Values. These sections allow clients to create custom
reports by filtering and summarizing data.

«  Pivot Grid (see blue box below) - This is the display window for the newly created report.
By right clicking on the gray box (see green arrow), a client can edit the formatting of
columns and headers as well as export to Excel.

SPIDERROCK Risk Analyzer Date Range: | DateRange [~] startDate: | 10/14/2018 9:58 Am [m
Risk History Pivot Grids [ Risk History Detail

Pivot Grid ~ [Welds List

Sum of cnBot  Sum of cnSld Choose fields to add to report:
Grand Total D D £ | Dimensions - Account
S 2 (> Dimensions - Codes

2018-10-19 0 1500 & & Dimensions - Date
DIA Total o 1500 # | Dimensions - Days
e # | Dimensions - Moves

2018-10-19 0 12000 §

EEM Total 0 12000 B M mensionsREnsRions
=2 TWM 4 | Dimensions - Ranges and Ranks

2018-10-19 0 8000 # [ Dimensions - Sector
TWM Total 0 8000 A | Dimensions - Security
= 0ZB ticker

2018-10-26 0 0 riskClass
0ZB Total 0 0 Root
= QQQ RootTs

2018-10-19 0 5600 RootAt
QQQ Total 0 5600 SecType
= SPXW [&7] Expiration

2018-10-17 0 0 Strike

2018-10-19 250 540 [ symbol
SPXW Total 250 540
= VIX ymbolType

£ 0 0 Drag fields between areas below:

2018-10-24 1000 0 + Report Filter | Column Labels
VIX Total 1000 0 e
o XLB

2000-01-01 0 0
XLB Total 0 0
P

2000-01-01 0 0
XLI Total 0 0
2 Xp

2000-01-01 0 0
XLP Total 0 0
ER ] |_| Row Labels 5 WS

2000-01-01 0 0 Symbol /||| sum-of enBot:
XLU Total 0 0 jrati ~ || sum of ensid
2 XRT

2000-01-01 0 0
XRT Total 0 0
229

2018-12-31 0 0
2Q Total 0 0

Defer Layout Update




RISK ANALYZER FIELDS LIST

+  Clients have access to a description of all dimensions and measures in the Risk History Detail
tab by right clicking on any column headers. This will bring up the Column Properties window
for all available definitions. Clients can also use the search field to look up values by Group,
Caption or Description.

SPIDERROCK Risk Analyzer
Risk History Pivot Gri Risk History Detail
date ‘ client.firm | clearing.ﬂrm| clearing.accnt | view.group.1| view.group.2 | view.group.3  ticker.key | risk.class | sector ind edays ddays ‘ exp.code ‘ skw.tnde‘ '
1 |2013-10-16 SR TCB TSTR -None-Non¢ 4 < 30 None None '
2 |2013-10-16
3 |2018-10-16
4 (20181026 S [ Clear AllFilters | ] AutoWidth | [ - | [ + | [ Reorder [ visible only
5 |2013-10-16 9
o lomeiote oS [[] Group [v] Caption [v/] Description
# i ipti ~
[ |Shaw| Group | Caption ‘ PKEyI Font‘ IF\Iber ‘ Description
Dimensions - Date date Aa F trade date
8 |2018-10-16 : - - 5 5
SBl20s 1016 I 2 Dimensions - Account clientfirm A P SR Client Firm
o et 3 Dimensions - Account clearing firm A P Clearing Firm
11 20081016 9 4 Dimensions - Account clearing.acent LI Clearing Firm Accnt#
12 |2018-1016 5 Dimensions - Account view.group.1 A P Client defined view group #1 [can be fitered/aggregated)
13 |2018-10-16 9 6 Dimensions - Account view.group.2 A P Client defined view group #2 [can be fitered/aggregated)
14 |2018-10-16 7 Dimensions - Account view.group.3 A P Client defined view group #3 [can be fitered/aggregated)
15 |2018-10-16 o 3 Dimensions - Security tickerkey Aa Risk Symbol (underlier for equities; product group for future/option ¢ ||
Lo Z0E 10 16 9 Dimensions - Security risk.class AT Symbol risk class (from SymbalControl record) i
| 7018 10; 1608 10 Dimensions - Sector sector A P Client defined sector {from SymbolControl record) I
18 [2013-10-16 g : - 1
1 Dimensions - Sector ind A P Industry code (0)
19 |2018-10-16 § |$} 1
12 |v Dimensions - Days edays Aa days to next earings [-5, +30]
20 |2018-10-16 9§ : it v - gl . 9=1 ] 1
o205 01601 13 Dimensians - Days ddays A P days to next dividend [-5, +30] i
= el 1“4 Dimensions - Codes exp.code A P Time-to-expiry cade (W1, W2, M1, M2, M34, M56, M7C, Y1, ¥2) I
= = i = 1
23 |2018-1016 o 15 Dimensions - Codes clw.code o ? Skew bucket code (Dd=Deep DownSide, Dn = DownSide, At = ATM, !
FarlpSide)
Zi| 201510168 16 Dimensions - Codes edays.cods a7 Diays to next earnings event (if any) I
25 |2018-10-16 9§
17 Dimensions - Ranges and Ranks ivol.mg Aa '? Implied ATM Vol Range I
26 [2013-10-16 g . - . o i
18 Dimensions - Ranges and Ranks  uprcmv.rk Aa ? Underlier price change rank (all underliers in acent)
27 |2018-10-16 § I
= | e 19 Dimensions - Ranges and Ranks  ival.mv.mk Aa '? Implied vol change rank (all per-strike vol changes in acent)
29 |2018-1016 o 20 Dimensions - Ranges and Ranks tvol.mv.mk Aa '? Implied vol change rank (all per-strike vol changes in acent)
30 |2018-10-16 o 21 Dimensions - Ranges and Ranks tedge.rnk Aa '? Theo Edge Rank (requires a thee madel)
31 |2018-10-16 o 22 Dimensions - Ranges and Ranks tedge.mv.rk Aa '? Theo Edge Change Rank (requires a theo model)
32 |2018-10-16 9 23 Measures - Skew metric.dd Aa '?‘ dd (deep downside) skew metric (xde < -0.30)
33 |2013-10-16 § 24 Measures - Skew metric.dn Aa '? dn (downside) skew metric (-0.30 < xde < -0.10)
34 |2018-10-16 o 25 Measures - Skew metricat A 7 at (atm) skew risk metric (-0.10 < xde < +0.10)
g 2016-10:16 26 Measures - Skew metricup Aa P up (upside) skew risk metric (<010 < xde < +0.30)
S| 2015107161 27 Measures - Skew metric.du Aa P du (far upside) skew risk metric (+0.30 < xde)
37 |2013-10-16 §
28 Measures - Open Position sh.opn.pos Aa '? shares (start-of-day)
38 |2018-10-16 -




CREATING A REPORT

SPIDERROCK Risk Analyzer

In the example below, the client selected an account and a date range.
The client clicked on the plus sign on the Dimensions - Security field to display the various values.
+ SecType was selected as a report filter.

- Tofilter on SecType, the client double clicked on the SecType field under the Report Filter
section and clicked 'Select Items'.

+ AFilter Items window appears as displayed below which enabled the client to select Call and
Put.

Under the same Dimensions - Security, both Symbol and Expiration were selected as raw labels.
The client clicked on the plus sign to the left of Measures - Live Risk to display all values.
+ The client selected posDelta, posVega and posTheta as the values to be summed.

- Double clicking on any of the selected values would allow the client to change the calculation
from a sum to a count, average, others.

The corresponding report appears under the Pivot Grid to the left and can be exported to Excel.

Risk History Pivat Grids | Risk History Detail |

— st

pivot Grid ~ || Fields List
PostionDelta Sum of posVega Sum of posThet: Choose fields t add to report
Grand Total 2944498 6634213 4296796 = =
A & [ Dimensions - Moves
2018-12-21 5167 1002 -a05 E & Dimensions - Posttions
A Total 5167 1002 -405 [ Dimensions - Ranges and Ranks
3 AA i [ Dimensions - Sector
2018-10-26 -4003 141 980 = [ Dimensions - Security
2018-11-02 1402 18 78 0 ticker
AA Total -2600 -123 902 = 0] riskclass
= AAPL [0 Root
2018-10-26 4122 804 9684 [C] RootTs
2018-11-02 229 57 197 [0 Rootat
2018-11-16 3307 564 844 [ SecType
2019-01-18 -151 484 140 @ Expiration
2019-04-18 26948 24818 -3563 ] Strike
2019-06-21 2026 2513 261 I [ Symbol v KEporT Fiter
2020-01-17 1376 -11517 462 Seckey =
AAPL Total 33348 10006 6336 SymbolType .
=l ABT # [ Dimensions - Times Filter Items {SecType)
CIoEd = = 9 . Dimersions - Trade ate Seiettem
= ABX & [* Measures - Counts (Select All)
2019-01-18 -2603 201 69 B b= Edge % E::I
ABX Total -2603 -201 69 B Feres Stock
4 AKS [ Measures - Futine
2019-01-18 -6564 77 -33 L=t
AKS Total -6564 77 33 [ posbDelta
& AMAT [0 posDBeta
2019-01-18 698 214 67 [ posGamma
AMAT Total -698 -214 67 [ posbGamma,
= AMD [#] posvega
2018-10-25 9385 -28 666 [0 poswivega
2018-11-16 8317 152 -354 [0l posTvega
AMD Total 1068 123 312 Drag fields between areas below:
= ARNC1 ¥ Report Filter || column Labels
2019-01-18 11513 689 -195 | secType - | = values
ARNCL Total 11513 689 -195
= BaC
2018-11-16 -1641 256 22
2018-12-21 480 201 o7
2019-01-18 53040 -4088 959
2019-02-15 6689 363 45
2019-06-21 -11000 575 76
BAC Total 47560 6473 1389
ac
2018-10-26 51149 138 72
CTotal -51149 138 72
= CLF
2018-11-16 5232 -106 152
CLF Total 5232 -106 152
= coTY | | Row Labels E Values




