

DPR – Positions Reports

Report should sum positions and have the following functionalities:
-Report should be able to break the positions down at all levels by season/month and location(should have ramps and defaults)
-Report needs to talk to VaR engine (desire to have one system instead of two, may be a controls issue)

I. Floor
A. Natural Gas
1. US
a. Desk
i.Trader/Book
2. Non US
a. Desk
i.Trader/Book
B. Power
Need to ask power desk(should be similar to gas)

Inputs:
I. Gas
A. TAGG/ERMS
B. Excel Files(text files)
C. Models
D. Equivalency tables
II. Power(assumed)
A. Enpower
B. Excel Files(text files)
C. Models
D. Equivalency tables
