Position Analysisin Excel (gbosmis@yahoo.com)
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Inputs

Action: Buy or Sell.

Quantity

Type: Call, Put or Future.

Strike

Time: Trading days until expiry (assumes 252trading days per year and can be
changed by changing the value of trd variable in the VBA editor).

Price: Price paid/received for each unt bought/sold.

Vol: Theimplied vdatility that the model will use to value the arrent price of the
derivative.

Interest: Therisk freeinterest rate.

Div. Yield: The aanualized dvidendyield paid by the instrument during its life.
Price Min: The minimum pricein the graph

Price Max: The maximum pricein the graph

Time Offset: What your P/L graphwill | ook like n-trading days in the future.

Calc Button > Recdculate with the new inpus.
Arrow Buttons - Change time off set and recal cul ate.

OutPuts
P/L graph (current and at the first expiry), Greek’s graph.

Disclaimer: NO WARRANTY. USE THISAT YOUR OWN RISK.



