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Analytics Features Benefits

e Daily performance attribution e Automated system updates via e Full global multi-factor risk models

e Detailed portfolio risk and the Internet offering a consistent framework for
tracking error analysis, including e Full colour, presentation quality risk and performance decomposition
Value at Risk (VaR), using global graphics and reporting e Supports a full range of equity
multi-factor risk models e Automated batch processing of securities and instruments from ADRs

e User-defined risk model frequently run reports and ETFs to derivative products
capabilities e Ability to load data from virtually all including options and futures

e Active and passive portfolio third party systems, including the e Operational under all 32-bit
optimisation Wilshire Abacus Windows®environments

e Back testing and What If tools e Comprehensive support and training
for strategy development by Wilshire’s industry-leading

For more

Performance Attribution

product specialists

information, please email
quantum.europe@wilshire.com

Provides two attribution methodologies to

identify and explain returns relative to any standard
or custom benchmark

Factor-based attribution decomposes management
returns within the context of Wilshire's multi-factor
risk models by identifying sources of returns
resulting from exposure differences to model factors
Variance attribution explains management returns as
a result of relative weighting and security selection
differences to user-specified broad market factors

www.wilshire.com

e Attribution analysis with the same multi-factor risk

model used in the risk reporting, enabling consistent
comparison of ex-ante risk with ex-post return

e Capture daily activity for both portfolios and

benchmarks to analyse and fully measure the impact
of intra-month trading

e Identify those securities having the largest impact on

management returns with full drill-down capability
to the security level
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View summary performance attribution or highly detailed

information for a security-by-security analysis.
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Identify sources of returns using a multi-factor framework.









