
Current SPA3 Investor US EW Stocks Leveraged Settings – Before Changes: 

 

 

 

 

Reducing PS NPV for US EW Stocks Public Portfolio: 

 

Reason: Position Sizes need to be reduced as they have become too big for the Cash Balance in the 
portfolio.  

Current PS NPV as at 30/6/2022 market close = $88,177. (As shown in values screenshot above) 



Current setting in Money Management = $100,000. Difference = $11,823. 

Portfolio Value at Close on 30/6/2022 was $21,241; Cash Balance was $22,752; Open Profit at Risk 
was $9,588.  

20% Margin Req't with the broker, add a buffer of 10%, as per Leveraged trading documentation. 

Formula for revised PS NPV  = ($22,752 / 30%)  

= $75,840 / 1.6  

= $47,400 

Now add back the Difference between the current Money Management entry and the current PS 
NPV. 

= $47,400 + $11,823 

= $59,223 

Next, add back half of the Open Profit at Risk (because half of the Open Profit at Risk will be 
deducted when calculating the next Position Size). 

$59,223 + ($9,588 / 2) 

= $64,017 

Action:  

Adjust Nominal Injection for Position Size in portfolio setup (Money Management) to: $64,017.00 

 

New SPA3 Investor US EW Stocks Leveraged Settings – After Changes: 

 



 

 

 


