Wall Risk Portfolio

Quick Start




Wall Risk Portfolio
provides risk monitoring
and pre-trade decision
functionalities

Monitor your portfolios.

|dentify sources of risk and
return.

Simulate the impact of trades.

Evaluate the added value of
introducing new instruments.

Identify deviations from target
risk profiles.

Optimize your portfolio to
meet custom strategies.

Covers wide variety of asset
classes.



Load your portfolios

Your portfolios are configured in the folder
c:\\WRP\Portfolios\<subfolder>.

<subfolder> is based on the provider of the
portfolioPortfolios are configured with .CSV
files.

Data in the file includes Name, Currency,
Target Risk Level, Benchmark, and all
Instruments, their positions and type.

Raise Partner will help you configure your
portfolios on installation. Complete
explanation is available in the user guide.
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Pcrtfclio Name;Global Macroj;;

Currency;USD;;;

Target Level;Balanced;;;

Benchmark;GM Benchmark;;;

Amount type;Cashj;;

Amount value;@;

Risk-free rate;o;;;

Position type;Shares;;;

Name;ID;Data source;Position;Sector

ISHARES MSCI EMERGING MARKET;EEM US Equity;User;1eeee;Equity
ISHARES MSCI JAPAM ETF;EWJ] US Equity;User;5eeee;Equity

SPDR EURO STOXX 5@ ETF;FEZ US Equity;User;1eeee;Equity
CURRENCYSHARES JAPANESE YEN;FXY US Equity;User;5e00;FX

SPDR GOLD SHARES;GLD US Equity;User;10000;Commodities
ISHARES 7-1@ YEAR TREASURY B;IEF US Equity;User;1000@;Fixed Income

POWERSHARES QQQ TRUST SERIES;QQQ US Equity;User;180@e;Equity
SPDR S&P 50@ ETF TRUST;SPY US Equity;User;1eeee;Equity

ISHARES 1©-2@ YEAR TREASURY;TLH US Equity;User;3eee;Fixed Income
UNITED STATES OIL FUND LP;USO US Equityj;User;20eee;Commodities
IPATH S&P 50@ VIX S/T FU ETN;VXX US Equity;User;5@e@;Equity

DOW JOMES INDUS. AVG;INDU Index;User;5@;Equity




Monitor your portfolios

Color coded alerts display on the Home
window when a portfolio does not meet its
target risk level.

Risk levels are configurable at installation.
Green alert: At target risk.

Orange alert: Below target risk.

Red alert: Above target risk.

Click the Magnifying glass icon to view the
portfolio details.
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Common workflow for Wall Risk Portfolio users.

Alert: Monitor portfolio to see
if any portfolio deviates from
target risk levels.

Analysis: View detailed
portfolio analysis to see the
instruments that contribute
the most and the least to risk
and return.

Advice: Optimize your
portfolio to attempt to reach
target risk levels. You can also
run custom What If scenarios
and test watch list items.



Manage your profiles

Profiles determine how Wall Risk Portfolio
makes risk and return.

Choose the active profile from the Profile
dropdown menu.

Click the Pen Icon to create and configure
the new profiles.

Create, configure, and save up to 5 new
profiles.

You can configure the Risk Measure,
Horizon, Estimation Window, and Level of
Confidence, as well as Return Calculations
and Simulation options.



Analyze your portfolios

|dentify sources or risk and performance in
the Portfolio window.

Sort the Risk Contribution and Return
Contribution columns to see instruments that
contribute the most or least to risk and
return.

Compare the benchmark to the portfolio in
the Risk Return chart.



Run what if simulations

Run buy and sell simulations in the What If
window.

Click the Plus or Minus buttons to open the
trade simulation panel. Simulate buy or sells
to create a new portfolio to compare to the
original portfolio.

Compare the simulation to the original in the
Risk Return chart.

View analytics in the right side information
panel: Diversification Level, VaR, and other
analytics.

Reset button returns the portfolio to its
original state.



Optimize your portfolios

Click the Optimize button in the What If
window to optimize your portfolio.

Instruments colored green means its position
has increased. Instruments colored red
means its position has decreased.

Original values displayed in smaller font
underneath optimized values.

The A Position and A weight columns show
change of position and weight.



Save and compare your
simulations.

Run a What If simulation or
optimization on your portfolio.

Click the Save As button.

Name your simulation in the
pop up window.

All your simulations are
displayed in the Simulations
window.

You can edit or delete
simulations. Click the Pen icon
to edit or the Trashcan icon to
delete.



Manage your strategies

Strategies determine how your portfolio is
optimized when you click the Optimize
button in the What If window.

Create, configure, and save up to 5 new
strategies. The Default strategy cannot be
edited or deleted.

Click the Pen Icon to create and configure
the new strategies.

You can configure the risk model, the
allocation model, and constraints.

Useful strategies can get your portfolio to
meet target risk levels, maximize the Sharpe
ratio, or increase return with the same risk.



Run portfolio backtests

Run a portfolio backtest in the Backtest
window.

In a portfolio backtest the contents of the
portfolio remain the same and the time period
changes according to your requirements.

Choose backtest parameters, including time
period and computation frequency.

Choose the portfolios to backtest. You can
choose the current portfolio, any benchmark
and any simulations.

Click the Launch Backtest button. Charts are
displayed in the bottom and you can choose
the analytics to display.

Analytics for a particular day are displayed in
the top table.



Export portfolio analytics

Click the Excel Export button to save
portfolio analytics to an excel file.

All portfolios and simulations are saved in
tabs at the bottom of the excel file.

In Wall Risk Application Settings, Export tab,
mark Excel Export and choose a folder to
automatically export to a file upon exiting
application.

Export backtest results by clicking the Export
Backtest button in the Backtest window.



Configuration
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