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The Equity Allocation Analysis report displays a breakdown of equity assets into Sector, Capitalization and Style.

Includes attributes section comparing account vs. index weighted averages for certain attributes.

Dependencies

InvestEdge offers a flexible and modular client implementation solution. Certain reports are dependent on the implementation options for which a client has

contracted (i.e.: Performance (account, class, asset) Historical Holdings, Third Party Data Feeds such as Morningstar). The dependencies represent the
data or implementation conditions that must exist to support the generation of this report.

Dependency Description

Asset Attributes = Asset attributes tables must be populated in the client database in order to display data in the “Stock Attributes” section.

Global Business Rules

Rules used in the production of the report that are not configurable by the client. This would include information about account types for which the report

works, where position information are retrieved (i.e.: account vs. sub-account level), requirements for comparison accounts, and existence of certain asset
classes, etc.

Business Rule Description
Asset Class Only assets in the top level Equity asset class will be included in the report.

In order to compare data to the S&P 500 Index, this index must be a valid account in the client database.
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2 Stock Attributes — displays weighted averages or harmonic weighted averages, at the account level, compared to a
benchmark. Market value is used to weight the averages.

Asset attributes from the parameters @asset_attribute_id_EPS_CUR, @asset_attribute_id_PE_CUR,
@asset_attribute_id_BETA, @asset_attribute_id_MktCap, @asset_attribute_id_Yield will use asset_attributes.sort_order for
sorting. The other asset attributes will sort as 10-160 based on the parameter number (@asset_attribute_id1 = 10,
@asset_attribute_id2 = 20, etc).

Market Value — standard market value calculations, including accrual if indicated.

units * prc_cur * weight_factor

or

((units * prc_cur) + accrual_cur) * weight_factor

Attributes — certain attributes come from the assets table (EPS, PE, Beta, Market Cap, Yield), others from the
asset_attributes tables

The Sector rollup section does not include funds.

Bar charts utilize colors 1 (account) and 2 (benchmark) from the Bar Chart Colorset of the selected Report Style.

If the Position Type selection for the account includes restricted holdings, the sub-account positions will also include restricted

Attributes using harmonic averages cannot have asset values of 0. Any such values will be converted to NULL for the harmonic
average calculations.

Platform Data
Source

Documented
separately

Table:
acct_assets

Field: units,
accrual_cur

Table:
acct_sub_accts

Field:
weight_factor

Table: assets
Field: prc_cur
Table: assets

Field: eps_cur,
pe_cur, beta,
mkt_cap, yield

Table:
asset_attributes

Field:
is_harmonic,
number_format2,
sort_order

Table:
asset_attribute_v
alues



Field: val
3 Stock Sector Allocation — Assets grouped by sector compared to benchmark.
Market Value — same as above

Grouping Labels — names that appear in the chart for the groups. Table:
stock_sectors

Field: nm,
sort_order,
stock_sector_id

4 Equity Capitalization - Assets grouped by capitalization, compared to benchmark.

Market Value — same as above

Grouping Labels — names that appear in the chart for the groups. Table:
stock_caps
Field: nm,
sort_order,
stock_cap_id
5 Equity Style - Assets grouped by style, compared to benchmark.

Market Value — same as above

Grouping Labels — names that appear in the chart for the groups. Table:
stock_styles

Field: nm,
sort_order,
stock_style_id

(not ' Equity Sub-category - Assets grouped by asset sub-category, compared to benchmark.
sho
wn)

Market Value — same as above

Grouping Labels — names that appear in the chart for the groups. Table:
asset_class_hier
archy

Field: nm2,
sort_order2,
asset_class_id2

(not = Comparison Account Name — if S&P 500 is chosen, then “S&P 500" will be used. If one of the other comparison accounts Table: accts

sho | is used, the name of that account will be used.

wn) Fields:
policy_acct_id,
target_acct_id,
index_acct_id,
nm

6 Report Footer Sub-report Documented
separately

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 Runtime and which are Admin options.

Parameter Description Defa
ult
Value
FRONT-END Parameters that are automatically displayed on the User Interface without any configuration.

PARAMETERS



Asset Attribute ID 1
through 16

(@asset_attribute_id
1 through
@asset_attribute_id1
6)

Comparison
Account
(@iComparisonAcco
untCode)

Position Types
(@IstCNSAcctAsset
Types)

Show SMA Detail {?
@show_product_det
ail_se}

ADMIN
PARAMETERS

Account Code Prefix
{?sAcctCdPrefix}

Account ID
(@acct_id)

Accruals Footnote
(sAccrualsFootnote)

Asset Attribute ID
BETA
(@asset_attribute_id
_BETA)

Asset Attribute 1D
EPS CUR
(@asset_attribute_id
_EPS_CUR)

Asset Attribute ID
MktCap
(@asset_attribute_id
_MktCap)

Asset Attribute ID
PE CUR
(@asset_attribute_id
_PE_CUR)

Enter any asset_attribute_id for a numeric attribute.

Note: Asset attributes selected must be of a datatype of numeric so that the weighted average can be calculated. If a
non-numeric attribute id is specified, the report will not display the attribute.

Allows the user to select an account to which the equity allocations are compared.

This parameter is presented as a drop down list from the user may select from the following selections:

S&P500
Target Acct
Index Acct
Policy Acct

Allows for selection of account asset types to be included in the report (regular, pending, restricted, proposed).

NOTE: if restricted positions (aka unmanaged assets) are included, the unmanaged shares will be subtracted from the
regular holdings prior to report generation.

Select this check box to show SMA Details in the Report. Note that this parameter only affects Consolidated Accounts.

Other Account Types always show SMA Details.

Available upon configuration by Admin on the back-end.

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

Identifies the account for which the report should run.

Text for the footnote about accruals.

The asset_attribute_id for BETA.

Data for this attributes comes from the assets table, but the asset attribute name and format details (from the
asset_attributes table) is used on the report

The asset_attribute_id for Current EPS.

Data for this attributes comes from the assets table, but the asset attribute name and format details (from the
asset_attributes table) is used on the report

The asset_attribute_id for Market Cap.

Data for this attributes comes from the assets table, but the asset attribute name and format details (from the
asset_attributes table) is used on the report

The asset_attribute_id for Current PE.

Data for this attributes comes from the assets table, but the asset attribute name and format details (from the
asset_attributes table) is used on the report
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Asset Attribute 1D
Yield
(@asset_attribute_id
_Yield)

Comparison
Account Position
Types
(@IstCNSAcctAsset
TypesComparison)

Comparison

Account Sub-
account Position
Types
(@IstCNSAcctAsset
TypesComparisonSu
b)

Disclaimer First
Page Only {?
iDisclaimerFirstPage
Only}

Disclaimer Report ID
{?
@disclaimer_rpt_id}

Disclaimer Report
Text ID {?
@disclaimer_rpt_text
_id}

Exclude Mutual
Funds from None
Category

Include Accruals
(@include_accruals)

Include
Uncategorized
Securities (Assets)

Include Zeros
(@blincludeZeros)

Index Comparison
Performance Class
{?
@equity_alloc_comp
arison_perf_class_id
_se}

Report Date {?
dtDataDate}

Report Header First
Page Only
(bHeaderFirstPageO

nly)

Report Title {?
sReportTitle_ec}

Restricted Holdings
Footnote Connector
Text
(sRestrHoldFootnote
Connector)

The asset_attribute_id for Yield.

Data for this attributes comes from the assets table, but the asset attribute name and format details (from the
asset_attributes table) is used on the report

The types of positions to summarize for the comparison account.

The types of positions to summarize for any sub-accounts of the comparison account.

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.

Excludes mutual funds from the none/other category on the charts

Designates whether the report includes accrued income in the market values. This parameter is not exposed by default.

Whether or not to include or exclude Uncategorized Securities (Assets). Any Securities that do no have a Stock
Sector, Style or Cap attribute assigned to them are Uncategorized. Including uncategorized Securities will apply to all
Securities, not just Funds. Administrators have the ability to customize the name of this Parameter for each Report b
ecause some Reports combine Stock Sector, Style and Cap. Uncategorized Securities will not be grouped with Othe
r Securities.

Indicates whether or not to include aggregate categories with market value = 0. This parameter is not exposed by
default.

Performance class to use when determining the comparison index. The first comparison account for the indicated
performance class will be used.

Date displayed in the header/footer.

Designates whether the header should be displayed on the first page or every page of the report.

Report title to display in the header/footer.

Text to use in the footnote about restricted holdings. This text will connect the note about restricted holdings to the rest
of the footnote.
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Show Account Code
{?bShowAcctCd}

Show Account
Name {?
bShowAcctNm}

Show End Date
(@bShowEndDate)

Style Set ID
(@rpt_style_id)

Sub-Account
Position Types
(@IstCNSAcctAsset
TypesSub)

Suppress
Comparison

Account from
Attributes
(@suppress_compar
ison_attributes_SE_

EQ)

Suppress Lower Left
Quadrant {?
iSuppressLowerLeft
Quadrant_se_ec}

Uncategorized Stock
Cap Label {?
uncategorized_nm_c
ap}

Uncategorized Stock
Sector Label {?
@uncategorized_nm
_sector}

Uncategorized Stock
Style Label {?
uncategorized_nm_s
tyle}

Whether or not to show the account code in the header/footer.

Whether or not to show the account name in the header/footer.

Used to link to header/footer sub-reports. This report does not implement historical reporting.

Report Style ID to use for report branding.

The types of positions to summarize for any sub-accounts.

Whether or not to suppress the comparison account column from the attributes section.

Check this box to suppress the lower left quadrant, enabling a longer list of attributes to be displayed.

Label to use in the report for asset groupings that don't have an assigned stock cap.

Label to use in the report for asset groupings that don't have an assigned stock sector.

Label to use in the report for asset groupings that don't have an assigned stock style.

Client Setup (Required)

Clients must configure values for these parameters.

* Asset Attribute ID Values — clients must configure the asset_attribute_id parameters with the relevant asset_attribute_id values from their

Unca
tegori
zed

Unca
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zed

Unca
tegori
zed

database (Asset Attribute ID EPS CUR, Asset Attribute ID PE CUR, Asset Attribute ID BETA, Asset Attribute ID Market Cap, Asset Attribute ID
Yield, Asset Attribute ID 1 thru 16)

® S&P500 CNS Account ID — This parameter should be populated with the cns_acct_id of the S&P 500 Index account.

Return to the Reports page.
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