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Objectives

1. Provide the chief executive aggregated
indicators of asset under management in
graphical format

2. Provide the head of the investment
division, portfolio manager, data analyst with
the ability to identify the dependency of the
efficiency of portfolio management:

External factors: different market indicators

Internal factors: the impact of portfolio
positions and their contribution to its overall
state

3. Preparation of analytical reports
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Tasks

1. Provide graphical representation of data on
the dynamics of changes in the structure of
the portfolios under management, the
dynamics of change management and the
efficiency of these investments, to compare
the efficiency of portfolio management with
market indicators

2. Provide historical information on the status
of the positions of portfolios as well as easy-
to-interpret graphical representation of the
information as well as calculation of various
positional analysis and market indicators

3. Prepare a set of reports on portfolio
management




The key functionality

CEO Monitor

Graphical and numerical representation of portfolios under investment management with key
performance indicators. .
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Portfolio Manager Monitor

Table status indicators of changes in portfolios showing portfolio index for each, providing a chart
of the history of a given portfolio and showing position indicator.

Table of current market rates, market indices, exchange rates, oil prices etc. according to data

source.
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Qualitative analysis of the portfolio: a comparison of the portfolio return (TWR) vs. a return of the

specified index.

Quantitative analysis of the portfolio: identifying the causes of deviation of the portfolio return

from the index.

Creation of model portfolios (proportion of the financial instruments in the portfolio). Calculation

and graphical representation of a deviation between the real portfolio and the model.
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Monthly chart showing changes in the portfolio structure: the percentage of the financial
instruments balance value and the percantage of the financial instruments market value in the
portfolio.
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Computation of statistics by positions, portfolios, asset classes.
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Technical requirements

1. Server based application GAMA-Agent

2.

.Net Framework 3.5

3. MSSQL 2000 nau Bbiwe




More detailed information can be obtained
by telephone: +7 (812) 325-9093
or e-mail: gama@infostroy.ru




