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Telemet Equity Portfolio Analyses

� True, time weighted, transaction based attribution, 

� Convenient - Reports at each desktop,

� Immediate - available for any portfolio within seconds. 

� Secure –data stays on PC, 

� With - Portfolio Style/Factor analyses 
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Telemet Portfolio Analytics

� Flexible – Analyses time-periods are customizable but YTD, QTD, MTD are 
also available,

� Popular benchmarks for relative performance – The SP4, SP5, SP6 and 
SP15 as well as official Russell Benchmarks or iShrs Russell 1K, 2K and 
iShrs Russell 1K and 2K growth and value,

� Attribution and contribution are shown relative to the benchmarks,

� Customized “As of Date” reports

� Select either Russell or S&P Sectors, or quintile analysis with 17 financial 
factors (p/e, dividend yield, market cap, etc)
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Attribution 
Summary

•Report shows the 

benchmark and 

portfolio return over 

the period selected.

•The allocation and 

selection affects are in 

the upper right, 

•The top and bottom 

sector contributors are 

at the lower left,

•The active return is 

displayed graphically 

by sector at right.
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Contribution and Attribution Reports

Performance 

Summary

•Report shows the 

largest holdings.

•The 10 best and worst 

performers are shown 

in the upper right, 

•The 10 top and 

bottom contributors are 

shown at the lower left,

•The portfolio and 

benchmark return by 

sector is displayed 

graphically at right 

along with the portfolio 

and benchmark 

weights.
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Contribution and Attribution Reports

Time-weighed, transaction-based reports
Contribution 
Summary

•Report shows the top 

contributors and 

bottom contributors, 

with their weight, return 

and contribution

•The 5 best and worst 

sectors are shown in 

the middle right, 

•The contributions by 

sector are shown at 

the lower left.
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Contribution and Attribution Reports

Cumulative 
Performance 

•Chart shows the 

cumulative 

performance of the 

portfolio and 

benchmark over the 

user selected period.

•This is the true, time 

weighed, transaction 

based performance 

just as in all other 

reports. 

•Includes important 

MPT and other risk 

and return statistics.
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Contribution 
Details

•Report shows the 

sectors and individual 

contributors,

•Columns show the 

portfolio weights, the 

benchmark weights, 

the ‘active’ weight, 

•Returns from the 

benchmark and the 

stocks in the portfolio 

are shown,  

•The contributions by 

sector and stocks are 

also shown. 
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Contribution 
Details

•Other Reports -

accessed by tabs at 

bottom - show the 

sectors and individual 

contributors,

•Columns show the 

shares held, the price, 

the market value, 

•Other columns show 

the weight versus the 

benchmark the return 

and the contribution 

from stock and sector 

selection
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Sub-period 
Attribution

•This report shows the 

allocation effect over 

the period selected by 

the user.

•The scroll bar allows 

for daily analysis. 

•The classic sector by 

sector performance 

with allocation and 

selection effects is 

shown at the bottom of 

the report. Interaction 

effects also can be 

shown
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Attribution 
Analysis

•This classic report 

shows the attribution 

by sector for the 

portfolio versus the 

benchmark

•The visuals at bottom 

show from left to right, 

the allocation effect, 

the selection effect and 

the total effect for each 

sector.
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Allocation Scatter 
plot

•This scatter plot shows 

sector by sector allocation 

and performance. Upper 

right and lower left are 

where you want to be,

• Overweight sectors are 

at top half & underweight 

sectors are at bottom half,

•The left & right halves  

show sector performance, 

those at right out-perform, 

those at left under-

perform.
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Audit Console

•This console is an audit 

of all transactions in a 

portfolio

• Any client portfolio may 

be imported with details 

on transactions, trade 

and settle dates, share 

quantity and share cost,

•These data are used for 

the true, time weighted 

transaction based 

attribution calculations.
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Contribution and Attribution Reports
Time-weighed, transaction-based reports

Performance 
Characteristics

•This report shows 

characteristics of the 

portfolio versus the 

benchmark. 

• Left side: number 

holdings, size etc.

•Middle shows market 

cap, yield, etc

•Right shows top 

holdings.

•Bottom shows weight 

summaries 
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Telemet Orion
The Smart Choice

This is an ideal platform for equity portfolio analytics and 

performance-based analyses.

800-368-2078

www.taquote.com


