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EXPERSOFT

Excellence for
Wealth Management

Business Case

In a highly competitive market, a firm’s ability to get
and give transparent evidence of its products’ superi-
or performance and its closer proximity to customer
demands is key to building their trust and loyalty.

Likewise, management’s solid understanding of inter-
nal and external factors and risks contributing to or
detracting from success leads to optimized resource
allocation, allows for better controlling, and helps kee-
ping good discipline.

Not least, a powerful performance and risk reporting also
helps satisfy regulatory and compliance expectations.
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20237201172
0364507725
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2519408239
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9406725193

Key Benefits

-More complete and accurate measurement
of performance

-Higher transparency towards management,
customers, regulators

- Faster and better decision making based on
real-time data

- Track-record in line with international perfor-
mance standards (GIPS, SPPS, AIMR, DVFA)
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PMle Benchmark &
Performance/Risk Attribution Extensions

Performance Attribution

Freely compare portfolios, model portfolios and
benchmarks in any combination. Compile key figures
such as weighting, selectivity, currency effects, Carte-
sian product. Attribute differences in performance of
benchmark, portfolio or model portfolio and identify
suboptimal allocation.

Risk Attribution

Calculate and compare risk and Sharpe or Sortino ra-
tios per dimension, e.g., benchmark vs. portfolio. Defi-
ne risk-free interest rate and risk intervals. Identify and
graph risk factors such as volatility, beta or alpha and
key ratios such as, r-squared, Treynor ratio, Jensen’s
alpha, Treynor-Black, Treynor/Mazuy, and tracking er-
ror.

Value at Risk (VaR)

Evaluate risks of equity, interest rate, or currency to
assess overall market risk in a straight-forward and
regulatory-compliant manner (Basel Committee).
Support historical, Monte Carlo and variance-covari-
ance methods.

Efficient Frontier
Choose titles and set parameters to calculate optimal
weighting of assets for minimal risk and maximal re-
turn (Markowitz).

Reporting

Use the PMle Reports Manager Service to create rea-
dy-to-use or custom reports for individual or mass
print and export to XML or Microsoft® Excel.
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Key Features

- Freely configurable benchmarks on indices,
combinations of indices, real and model portfolios,
custom user benchmark constructions etc.

- Breakdown of performance figures into asset
classes or individual securities

-Decomposition of performance, including currency,
income, capital and fees

- Detailed performance and risk attribution, e.g., to
equity, interest rate, and currency

- Risk factors such as volatility, Beta or Alpha and
key figures such as Sharpe, Treynor, Jensen’s alpha,

1823940587 Tracking Error, Information Ratio

0384006683 -Risk attribution per sector or currency

5873050785 -Open data structures and SOA-services for smooth
6836300048 integration into existing landscapes

7859303645 -Organizational model support with role-based
048735294 secure access
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Visit us at www.expersoft.com or e-mail us at infoline@expersoft.com

Headquarters Riedstrasse 13, 6330 Cham/Zug, Switzerland, Phone +41 41-748-1010, Fax +41 41-748-1012

Spain/Portugal Isabel Colbrand, 10-117, 28050 Madrid, Spain, Phone +34 91-307-8287, Fax +34 91-358-9149

United Kingdom Canary Wharf, 1 Canada Square, London E14 5DY, Phone +44 20-7712-1735, Fax +44 20-7712-1501

Middle East Al Moosa Tower 1, PO. Box 73256, Dubai, United Arab Emirates, Phone +971 4-331-6941, Fax +971 4-329-1500

Asia-Pacific 50 Market Street #10-04, Singapore 048940, Phone +65 6536-5589, Fax +65 6536-5585
Local distributors in Austria, Turkey, Kuwait and Saudi Arabia

Switzerland Todistrasse 23, 8002 Zurich, Switzerland, Phone +41 44 256-5060, Fax +41 44 256-5061
Germany Mainzer Landstrasse 16, 60325 Frankfurt, Germany, Phone +49 69-97168-465, Fax +49 69-97168-200
Benelux 134, rue Principale, 5366 Munsbach, Luxembourg, Phone +352 26-1522-1, Fax +352 26-1522-22
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