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, ATTRIBUTION ANALYSIS

StatPro’s Attribution Analysis module is an equity and fixed income
attribution system measuring returns, contributions and attribution effects.

The tool comprises arithmetic and geometric as well as yield curve based
performance attribution approaches mirroring fixed income investment strategies
in a highly flexible way. It decomposes returns and risks using a large range
of segmentations and effects.

The module has been designed in co-operation with asset managers, bond and equity experts.

It offers superior modeling to better reflect and explain any investment process. Fully developed in

.NET technology, the system offers increased speed in a highly flexible user interface. It is fully compatible
with StatPro’s Analytics Reporting and Client Reporting tools.
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MODULE HIGHLIGHTS

® Replicates the investment process exactly . T
to get consistent attribution effects i i

® Multiple attribution models covering
single and multiple currency attribution

® Innovative .NET and Web technology
® Absolute return analysis - no benchmark needed

® Daily, single and multi currency
performance attribution
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® Comprehensive yield curve strategy analysis

including duration bets, yield curve
movements and spread changes

® Accurately reproduces the bond
benchmark return using its constituents
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StatPro’s Attribution Analysis module offers a richer analysis
of bond and equity investments than any other system.
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With its highly flexible user interface, the tool can easily identify specific risk factors that determine bond and equity
performance. It is also able to assess the skills of management to provide added value relative to a benchmark.
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D NEW FEATURES

State of the art user interface

- Instant data access

« Full drill-down capacity

« Customized views

- Yield Curve graphs to monitor
market behavior
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KEY BENEFITS

Multiple attribution models

Security level and transaction based performance measurement

Yield curve strategies analysis including duration bets, shift movements,

twist, butterfly, roll down effects and impact of convexity

Fund versus fund analysis
Full currency management handling

rating, maturity or duration bands

management process with performance analysis.
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User definable segmentation such as currency, country, industry sector,

New Attribution models enable closer integration of the
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