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Wilshire Associates and the Wilshire AxiomSM

Since 1972, Wilshire Associates Incorporated has delivered solutions to portfolio managers for
analytics, performance attribution and risk management. For more than 20 years, Wilshire Axiom
has been one of the world’s leading solutions in fixed income portfolio management and
analytics. Wilshire Axiom incorporates:
A comprehensive global credit risk model The Wilshire Axiom Global Credit Risk ModelSMA comprehensive, global credit risk model. The Wilshire Axiom Global Credit Risk ModelSM,
unparalleled in scope in the fixed income industry, measures more than 400 term structure, sector,
quality, other spread and currency effects
An integrated risk measurement and performance attribution framework. Wilshire Axiom’s
Global Credit Risk ReportSM and Wilshire Axiom’s Global Credit Performance Attribution
R SM ll i k d f i blReportSM allow you to measure your risk and performance in comparable terms
An ability to forecast. Wilshire Axiom Scenario AnalysisSM projects performance relative to a
benchmark over a time horizon using yield curve scenarios, exchange rate changes and spread
shifts
A historical database with multiple pricing sources. Wilshire Axiom’s System Architecture
manages hundreds of benchmarks and thousands of portfolios and security masters
An industry leading client service model. Wilshire Axiom’s Relationship Managers are
available for on-site visits, by telephone and by email in multiple countries and time zones
Wilshire Axiom is the solution of choice to more than 125 of the world’s leading fixed income
managers, central banks, trust banks, state retirement boards, universities, insurance companies
and mutual funds
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Wilshire Axiom APISM

Wilshire Axiom is available with an application programming
interface (API) option that allows you to call Wilshire Axiom
functionalities without starting the application directlyfunctionalities without starting the application directly

For example, code can be written in Microsoft® Visual Basic® for
Applications (VBA) allowing you to access the results ofpp ( ) g y
Wilshire Axiom calculations directly in a Microsoft® Excel®

spreadsheet

d l l i d li i h il hi iFundamental goals in delivering the Wilshire Axiom API:
Make Wilshire Axiom more useful

Consume the Wilshire Axiom analytics in other systemsConsume the Wilshire Axiom analytics in other systems
Leverage other technologies

Deploy custom solutions
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Wilshire Axiom API: Benefits

Use Wilshire Axiom characteristics, risk and performance
attribution data directly in third party applications

Deliver analytics to users in familiar tools: for example Microsoft® Excel®Deliver analytics to users in familiar tools: for example, Microsoft Excel ,
Microsoft® Office applications, Microsoft® Windows® applications,
Microsoft® ASP.NET, Microsoft® SQL Server® and more

Deploy system access to users in familiar tools: for example, Java™ ,Deploy system access to users in familiar tools: for example, Java ,
PERL, Python™, Microsoft® Visual Studio C++®,Microsoft® Visual C#®

and Microsoft® Visual Basic®

Develop custom reporting and post-processing of Wilshire Axiom analyticsp p g p p g y
directly in the final reporting environment, with fewer or no intermediate
stages

Deliver ad-hoc or formalized reporting solutionsp g

Increase the usefulness of your investment by delivering the data 
where your users want it
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Wilshire Axiom API: Benefits (2)
Expedite and facilitate effective customizationExpedite and facilitate effective customization

Formal data model encapsulates characteristics, risk and performance
data meaningfully

• API handles subtotaling for portfolio-level characteristics—e.g., client staff does not
have to sort out issues related to notional exposures or multiple sides of derivatives

• API organizes performance attribution and risk analytics into security level and
subtotals, and handles sorting within groups and allocating analytics to groups

Standardized (COM) programming paradigm is easy to leverage
• API integrates into the Microsoft® Windows® operating system so other applications

can automatically “see” it

• Data is presented in a format that allows “easy” interaction for programmers—no need
to write cumbersome, tedious low-level parsing scripts or macros

• Cost of maintaining customizations is lower because the architecture used to implement
them is standardizedthem is standardized

These features make it easier and faster to deliver custom solutions 
incorporating Wilshire Axiom analytics
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Wilshire Axiom API Subscription Standard Features

h il hi iAccess to the Wilshire Axiom API

The Wilshire Axiom API User’s Guide and Programming Manual, with
descriptions of all classes properties and methods including codingdescriptions of all classes, properties and methods, including coding
examples

Ready-to-use report templates
Wilshire Axiom Menu ReportSM

Wilshire Axiom Risk ReportSM

SMWilshire Axiom Global Credit (GC) Performance Attribution ReportSM

Standard support from Wilshire Fixed Income Analytics Technical
Services with troubleshooting and issue resolutiong

Also available: Custom programming and solution development by 
Wilshire Fixed Income Analytics
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Wilshire Axiom Risk Report - Customized

Build sophisticated, custom graphics for client reporting
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Wilshire Axiom GC Performance Attribution Report
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Wilshire Axiom GC Performance Attribution Report (2)
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Wilshire Axiom Yield Curve Report

Display multiple yield curves graphically and numerically
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Data Pull Report
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Contact Information

Please contact us with any questions, or if you want additional
information about Wilshire Axiom or the products/services offered by
Wilshire Fixed Income Analyticsy

Peter Matheos, PhD
Senior Managing Director and Principal

Direct: 1.310.260.6665Direct: 1.310.260.6665
Email: pmatheos@wilshire.com

Mark Lewis
Managing Director and PrincipalManaging Director and Principal

Direct: 1.310.260.6688
Cell: 1.310.309.7315

Email: mlewis@wilshire.com

www.wilshire.com
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Wilshire Fixed Income Analytics

Peter Matheos, PhD, Senior Managing Director and Principal – Head of
Wilshire Fixed Income Analytics (FIA)

Dr. Peter Matheos joined Wilshire in 1999 and is based in the Santa Monica office.
Prior to his current role Dr Matheos led the Quantitative Research and QualityPrior to his current role, Dr. Matheos led the Quantitative Research and Quality
Assurance efforts for the Wilshire Axiom and the Wilshire AtlasSM. In that role, Dr.
Matheos spearheaded the development of financial models and econometric
techniques used today in Wilshire’s technology solutions, including Wilshire’s
Global Credit Issuer Risk Model and Wilshire’s GR6 Global Equity Risk Model.
Dr Matheos earned his BA in Pure Mathematics from the University of ChicagoDr. Matheos earned his BA in Pure Mathematics from the University of Chicago
and his PhD in Pure Mathematics from University of California, Los Angeles.

Mark Lewis, Managing Director and Principal – Head of Global Business
Development and Global Relationship Development, FIA

Mark Lewis joined Wilshire in 2006 and is based in the Santa Monica office. Prior
to his current role, Mr. Lewis spent more than 17 years in fixed income sales and
trading to financial institutions, governments, foundations, and insurance
companies throughout the United States, specializing in high grade corporate
bonds government agencies and municipal securities He has worked at Bearbonds, government agencies, and municipal securities. He has worked at Bear
Stearns, PaineWebber and Shearson Lehman Hutton.
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Wilshire Fixed Income Analytics (2)

John Winslow, Managing Director and Principal – Head of Research and
Development, FIA

John Winslow joined Wilshire in 1996 and is based in the Santa Monica office.
Prior to his current role Mr Winslow managed Wilshire Axiom client relationshipsPrior to his current role, Mr. Winslow managed Wilshire Axiom client relationships
in the U.S. and South America, and participated in the development of fixed
income analytics solutions. Prior to joining Wilshire, Mr. Winslow worked for The
Vanguard Group in Malvern, PA on the fixed income trading desk, specializing in
both active and passive portfolio management and derivatives. Mr. Winslow earned
his BS in Finance from Rider College and his MS in Finance from Drexelhis BS in Finance from Rider College and his MS in Finance from Drexel
University.

Yong Liu, Managing Director – Head of Structured Finance, Quality
Assurance and Database, FIA

Yong Liu joined Wilshire in 1998 and is based in the Santa Monica office. Prior to
joining Wilshire, Mr. Liu was a senior secondary marketing analyst at Impac
Mortgage Holdings, providing securitization analysis on residential and
commercial mortgage loans. Mr. Liu earned his BA in Applied
Mathematics/Computer Science from Columbia University and his MA inMathematics/Computer Science from Columbia University and his MA in
Economics from University of California, Los Angeles.
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Copyrights/Trademarks

Copyright © 2008 Wilshire Associates Incorporated. All rights reserved.
Information in this document is subject to change without notice. No part of this publication may be
stored in a retrieval system, transmitted, or reproduced in any way, including but not limited to,
photocopy, photograph, magnetic or other record, without the prior written permission of Wilshire
Associates Incorporated Wilshire Associates Incorporated Santa Monica CA U S AAssociates Incorporated. Wilshire Associates Incorporated, Santa Monica, CA, U.S.A.
www.wilshire.com
Important information
The information contained in this presentation is not intended as legal, accounting, tax, investment,

the fe i l d i e P i t de i i ti hi h ffe t e lor other professional advice. Prior to any decisions or actions which may affect your personal or
business finances, you should consult a qualified professional advisor who understands your
particular factual situation.
Wilshire® is a registered service mark of Wilshire Associates Incorporated. Wilshire AxiomSM,
Wilshire AtlasSM, Wilshire Axiom APISM, Wilshire Axiom Scenario AnalysisSM, Wilshire Axiom

S S
, , y ,

Global Credit Risk ReportSM, Wilshire Axiom Global Credit Performance Attribution ReportSM and
Wilshire Axiom Global Credit Risk ModelSM are service marks of Wilshire Associates Incorporated.
Excel, Microsoft, SQL Server, Visual Basic, Visual C++, Visual C# and Windows are registered
trademarks of Microsoft Corporation. Java is a trademark of Sun Microsystems, Inc. or its
subsidiaries in the United States and other countries. MATLAB is a registered trademark of The
MathWorks Inc Python is a trademark of the Python Software Foundation All other trademarks areMathWorks, Inc. Python is a trademark of the Python Software Foundation. All other trademarks are
held by their respective companies. Wilshire Associates Incorporated, Santa Monica, CA, U.S.A.
www.wilshire.com
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