Spread/Arbitrage

Here are the steps on Spread/Arbitrage:

Price Contracts

Save Search Delete Undo Print Close

Create a price contract (See How to Price a Contract )
Go to Spread/Arbitrage tab of the Price contract.

Details

Price without Roll/Arb | Consract Basis: |

Roll/Art: |

Contract Pricing Status.
Purchase/sale: [purchase Commedity [ Coffee Towl Lots: |
Cusomer [paa Comwrac: 2536 LosFied: |
Sequence:  [2536-1 Location: California Lot Hedged: |
Price UOM: 69 kg bag | Sequence Qry: | 1000 Lots Unfixed: |
Pricing | Acditionl Cost | Spreas/aritrage |
Date: 09/08/2016 | Lot | s
Trode Type <] Commission I
Type Ref uowm: 69 kg bog v
Order Confirmed ~ | Remarks:
New Futures Market: |NYCICE Current Contract Basis: |
New Futures Month: | Exchange Based Spread/Arb: |
Buy/Sell v
Spread/Arb Amoun:
+ Insert g Loyt Q[ = (3
Dae | TradeType | TypeRet | Order Lots By Futures Month | Buy Futures Market | Sell Futures Month| Sel Futures Marked Spread/arb Amount | Price in 63 kg &
v
‘ »
Summary.

Additional Costi | 120,0000] Cash Prices | 242

3. By default it will show current date in the Date field. It can be changed by clicking on the highlighted button.

Pricing | Additional Cost | Spread/Arbitrage

Trade Type: Jan | Fed | Mar | Apr May| jun | Commission: |
Jul | Aug| Sep | Oct | Nov| Dec
Type Ref: UoM: 69 kg bag
September 2016
Order: | Remarks:
s M T w T F s
New Futures Market: | 3¢ 20 20 31 1 2 3 Current Contract Basis: |
NewFutresMonth: | 4 5 6 7[ 8] 9 | Exchange Based Spread/Arb: |
1M1z 13 14 15 18
Buy/Sell .
119 0 21 2 23 24
Spresdifrh Amount | 1: 3¢ 37 38 38 30
203 4 5 6 7 8
+ Insert
Date Trade | T09%Y Ok | Lots Buy Futures Month | Buy Futures Market| Sell Futures Month| Sell Futures Markel Spread/Arb Amount
%

4. Select the Trade type from the drop down.

Pricing | Additional Cost | Spread/Arbitrage

Date: 09/08/2016 B Lots: |

Trade Type: Spread [+] commission: |

Type Ref: Spread uoM: 69 kg bag
Arbitrage

Order: S Remarks:

New Futures Market: | NYC ICE Current Contract Basis: |

New Futures Month

Buy/Sell
Spread/Arb Amount
=+ Insert B8 Layout Q |F
Date Trade Type | Type Ref | Order Lots
v

5. Select the Trade type as Spread.
6. Enter Type Ref.

v Exchange Based Spres/arb: |

Buy Futures Month | Buy Futures Market| Sell Futures Month| Sell Futures Market Spread/Arb Amount

7. Select Order from the Order drop down.

Pricing | Additional Cost | Spresa/arbitrage |

Date: 00/08/2016 | Lots: |

Trade Type: Spread « | Commission: |
Type Ref: | uoMm 69 kg bag
Order: [Confirmed Remarks:
New Futures Marker: | Confirmed Current Contract Basis: |
New Futures Month: | 1 Exchange Based Spread/Arb: |

GFTD

Buy/Sell =
Spread/Arb Amaunt:

+ Insert B8 Layout  Q |F

Date Trade Type | Type Ref | Order Lots Buy Futures Month | Buy Futures Market | Sell Futures Month| Sell Futures Market, Spread/Arb Amount

4

8. New Future Market field will be non editable. It is defaulted from the Contract.

Price in 69 kg &

Price in 63 kg &

5

0,0000

Price in 69 kg &


http://help.irelyserver.com/display/DOC/How+to+Price+a+Contract

9. Select the desire future month from the drop down.

Pricing | Additional Cost

Date: 09/08/2016
Trade Type: Spread
Type Ref: |

Order: Confirmed
New Futures Market: | NYC ICE

New Futures Month: ||

Spread/Arbitrage

@ Lots: |
~ Commission: |
UoM: 69 kg bag

~ | Remarks:

Current Contract Basis: |

[ ] Exchange Based Spread/arb: |

Buy/Sell Futures Month

Spread/Arb Amount: | Decl@) 15

+ Insert Mar(H) 16

Date Trade 7 May(k) 16

v JukN) 16
Sep{U) 16
Dec(z) 16

4

10. Select Buy/Sell from the crop down.
11. Enter Spread/Arbitrage Amount.

Pricing | Additional Cost Spread/Arbitrage
Date: 09/08/2016
Trade Type: Spread
Type Ref:
Order: Confirmed

New Futures Market: | NYC ICE

Futures Market| Sell Futures Month
B Lots: |
v Commission: |
Uom:
| Remarks:
Current Contract Basis: |

v Exchange Based Spresd/arb: |

New Futures Month: | Mar{H) 16
Buy/Sell Buy
Spread/Arb Amount:
+ Insert B8 Layour Q |F
Date Trade Type | TypeRef | Order Lots
v

Sell Futures Market Spread/Arb Amount

69 kg bag

Buy Futures Month | Buy Futures Market| Sell Futures Month| Sell Futures Market Spread/Arb Amount

12. Lots field is defaulted from contract and a editable field. Enter no of lots to be changed.

13.
14.
15.
16.
17.
18.

Pricing | Additional Cost | Spread/Arbitrage

Date: 09/08/2016
Trade Type: Spread
Type Ref:

Order: Confirmed

New Futures Market: | NYC IC

New Futures Month: | Mar(H) 16
Buy/Sell: Buy
Spread/Arb Amount:
B8 Layout Q |Filn
Date Trade Type | Type Ref | Order

Enter Commission amount.
UOM is defaulted from contract .
Enter Remarks in the remarks field.

5

0,0000

Pricein69 kg b

El

2,0000

Price in 69 kg &

B Lots: | 2
+ | Commission: | q
uom: 69 kg bag v
| Remarks:
Current Contract Basis: |

v Exchange Bssed Spresd/arb: |

102,0000

Buy Futures Month | Buy Futures Market | Sell Futures Month| Sell Futures Market Spread/Arb Amount

Pricein 69 kg &

Current contract basis is auto calculated based on Spread/Arbitrage amount and commission amount.

Click on Insert button to add spread arbitrage.

Click on Save to save the record.

Price Cont

Save Search Delele Undo Print Close

Details

Contract

Purchase/Sale:  Purchase Commodity
Customer AsA Contract
Sequence: 2536-1 Location:
Price UOM: 69 kgbag + | sequence Qry:
Pricing | Additionel Cost | Spreadiarbitrage |

Date: 09/08/2016

Trade Type: Spread

Type Ref:

Order: Confirmed

New Futures Market: [NYCICE

New Futures Month: | Mar(H) 16

Buy/Sell: Bu

Spread/Arb Amount:

+ Insert Blaour Q[

Date | TradeType | Type Ret | Order Lots

09081,

Spead 100 Conrmed 200 Mar(H) 16
v
‘

Summary.

Price withous Roll/Arb: 120,000 Contract Basis: 20

Coffee
2538
California

1000

5| Lo
Commission:
1] uom:

| Remarks:

Pricing Status
Towllots: |
Lot Fixed: |

pp—

p—

| 3
[

69 kg bag v

Curren Contrac Basis |

Exchange Based Spread/Arb: |

Buy Futures Month | Buy Futures Market | Sell Futures Month| Sell Futures Marke{ Spread/arb Amount

NYCICE

Decis

Pricein 69 kg £

NYCICE

102,00

102,00
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