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The Fixed Income Fundamentals & Distributions provides detailed fundamental data concerning an account’s Fixed Income portfolio.

The report provides a detailed summary of account’s fixed income exposure as it relates to Coupon Rate, Yield to Maturity, Credit Ratings, Duration, et
c. Coupon, maturity, AMT, YTM and YTW values fundamentals are also displayed for the account or portfolio.

NOTE: This report is dependent upon a data provider.

Dependencies

Dependency Description

Next Call/Put Price ' next_call_prc and next_pur_prc need added to asset_bond analytics table

Report Data Sources

Datapoint Table Field Note

Ratings assets bond_rating_id A). Acct Weighted Avg. (based on Market Value)
Default setting when only one credit rating is used.

asset_bond_analy = moodys_bond_rating_id B). Acct Weighted Avg. (based on Market Value)
tics This is the setting when client has 2 ratings to be displayed in report. This is the setting for
DBK.

sp_bond_rating_id
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B). Acct Weighted Avg. (based on Market Value)
This is the setting when client has 2 ratings to be displayed in report. This is the setting for
DBK.

Acct Weighted Avg. (based on Par Value)

« Acct Weighted Avg. (based on Market Value).

« Client will have ability to rename label for datapoints as need.

« Can display (or hide) any combination of these datapoints (in Fundamentals section).
Depends on client configuration/data provided.

Acct Weighted Avg. (based on Market Value)

« Acct Weighted Avg. (based on Market Value).
« Client will have ability to rename label for datapoints as needed.

E = Tax Exempt
T = subject to AMT
(% should be based on the % of securities with T indicator).

% should be based on the % of securities that have fields that are NOT NULL within the
refund_type_cd column.

Report Parameters

InvestEdge reports are built using parameters that may be hard-coded to specific values across a client installation, but may also be configured so that
users may select a value at run time. Parameters allow for the specification of which assets classes may show on a given report, what filters are available
at run time, or what charts or graphs will show on the report.

This section describes the function of all parameters, making note of which are Admin Only, which are User options, and which can be configured as either
Admin or User.

Parameter Description Default Value

FRONT-END PARAMETERS Parameters that are automatically displayed on the User Interface without any configuration.

End Date {?@dt_end_monthly} Indicates the end date for the Report. -1

Exclude Non-Rated Bonds From Averages = Exclude Non-rated Bonds from Average Rating. defaultis 1
(selected)

{?@exclude_NR_from_averages}

Include Funds Whether or not funds should be included in the report. 0

{?@blncludeFunds_AL}

do not include
(deselected)

Include Proposed Trades Whether or not to include Proposed Trades in the Report

include restricted
holdings
(deselected)

Exclude Restricted Holdings Whether or not to exclude Restricted Holdings in the Report

Show SMA Details
{?@show_product_detail_se}

Check this box to show SMA details in the report. Note that this parameter only 0
affects consolidated accounts. Other account types always show SMA details.

ADMIN PARAMETERS Available upon configuration by Admin on the back-end.



Account Code Prefix {?sAcctCdPrefix}

Account ID {?@acct_id}
Asset Attributes {?@IstAssetAttributelDs}

Asset Attribute - Default Credit Rating {?
@asset_attribute_id_default_credit_rating}

Asset Attribute - Moodys Credit Rating {?
@asset_attribute_id_moodys_credit_rating}

Asset Attribute - S&P Credit Rating {?
@asset_attribute_id_sp_credit_rating}

Asset Attribute - Duration to Worst {?
@asset_attribute_id_duration_to_worst}

Asset Attribute - Yield to Maturity {?
@asset_attribute_id_yield_to_maturity}

Asset Attribute - Yield to Worst {?
@asset_attribute_id_yield_to_worst}

Asset Attribute - % AMT {?
@asset_attribute_id_percent_amt}

Asset attribute id for % pre-refunded {?
@asset_attribute_id_percent_pre_refunded}

Credit Rating Institution ID - Moodys {?
@moodys_institution_id_fifd}

Credit Rating Institution ID - S&P {?
@sp_institution_id_fifd}

Credit Rating Source - Upper Middle
Quadrant {?
credit_rating_source_upper_middle_quadra
nt_fifd}

Credit Rating Source - Upper Right
Quadrant {?
credit_rating_source_upper_right_quadrant
_fifd}

Disclaimer First Page Only {?
iDisclaimerFirstPageOnly}

Disclaimer Report ID {?@disclaimer_rpt_id}

Disclaimer Report Text ID {?
@disclaimer_rpt_text_id}

Duration Buckets {?
@IstDurationBuckets_fifd}

Duration Type {?@duration_type_id_fifd}

End Date {?@dt_end_daily}

Include Issues {?
show_number_of_issues_row_fifd}

Include Accruals {?@include_accruals}

Include Zeros (@blncludeZeros)

Interest Rate Buckets {?
@lstInterestRateBuckets}

Maturity Buckets {?
@IstMaturityBuckets_fifd}

Report Header First Page Only {?
bHeaderFirstPageOnly}

Text to include before the account number in the header/footer. A space will
automatically be appended to the value entered for this parameter.

The unique identifier of the main account that will appear in this report.
CSV list of asset attributes to display.

Asset attribute id for default credit rating

Asset attribute id for Moodys credit rating

Asset attribute id for S&P credit rating

Asset attribute id for duration to worst

Asset attribute id for yield to maturity

Asset attribute id for yield to worst

Asset attribute id for % AMT

Asset attribute id for % pre-refunded

Institution 1D of the provider for Moodys credit ratings.

Institution 1D of the provider for S&P credit ratings.

Credit rating source used in the upper middle quadrant. 1 = Default (Assets table
information will be used); 2 = Moodys; 3 = S&P

Credit rating source used in the upper right quadrant. 1 = Default (Assets table
information will be used); 2 = Moodys; 3 = S&P

If the disclaimer should appear on the first page only, set this variable to 1 (TRUE).

Otherwise set to O(FALSE).
ID indicating which report should be queried for the disclaimer text.

ID indicating which text section to use for the disclaimer text in the footer. Text
sections are from the report referenced by Disclaimer Report ID.

CSV list of duration groupings.

Specifies which duration value to use in the calculations. 1 = duration; 2 =

maccauley duration to effective maturity; 3 = modified duration to effective maturity;

4 = modified duration to worst
Indicates the end date for the report. Leave blank to use reconciled date.

Whether or not to include the "# of Issues" row below the bar graphs at the bottom
of the report.

Whether or not to include accruals in market values.

Whether or not to include zeros on a section of the report

CSV list of interest rate groupings.

CSV list of maturity groupings.

Indicates to show the report header on the first page of the report only.

Account

#acct_id#
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0

0 False
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1,3,57,10



Report Title {?sReportTitle_se_fifd} Report title to display in the header/footer. Fixed Income
Fundamentals and
Distributions

Section Header - Upper Left Quadrant {? Text to display in the section header of the upper left report quadrant. Fixed Income
section_header_upper_left_quadrant_fifd} Fundamentals
Section Header - Upper Middle Quadrant {? = Text to display in the section header of the upper middle report quadrant. Credit Ratings
section_header_upper_middle_quadrant_fif

d}

Section Header - Upper Right Quadrant {? Text to display in the section header of the upper right report quadrant.
section_header_upper_right_quadrant_fifd}

Section Header - Lower Left Quadrant {? Text to display in the section header of the lower left report quadrant. Coupon %
section_header_lower_left_quadrant_fifd}

Section Header - Lower Middle Quadrant {? = Text to display in the section header of the lower middle report quadrant. Maturity
section_header_lower_middle_quadrant_fif

d}

Section Header - Lower Right Quadrant {? Text to display in the section header of the lower right report quadrant. Duration

section_header_lower_right_quadrant_fifd}

Show Account Code {?bShowAcctCd} Whether or not to show the account code in the header/footer. 1

Show Account Name {?bShowAcctNm} Whether or not to show the account name in the header/footer. 1

Show End Date (@bShowEndDate) Whether or not to include the end date with the report title. 0

Sub-Account Position Types CSV list of cns_data_type_id values to include in the holdings-based calculations Default is 1
(@IstCNSAcctAssetTypesSub) for the sub-accounts (Account Information section). (regular holdings).
Style Set ID {?@rpt_style_id} Style Set ID 1

Use Month End {?@use_month_end} Indicates the report should use month end of the indicated end date. 1

Use Reconciled Date {? Indicates the report should use reconciled date. Overrides End Date parameter. 0

@use_reconciled_date}

Return to the Reports page.
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