
ASSET ARENA PERFORMANCE
Performance
Measurement 
and Attribution

Flexible Performance Measurement

Asset Arena Performance features a broad
range of industry-standard calculations
including Modified Dietz and IRR to help you
monitor performance and risk. Customized
measures can be added upon request. Asset
Arena produces absolute and relative
rates of return at composite, country, region,
and sector levels.

Advanced Analytics and Attribution

Asset Arena’s unparalleled selection of
standard and proprietary attribution models
cover multicurrency equities and fixed-income
securities. Attribution calculations apply to
manager and client composite returns, and
residual smoothing is available.

Custom Benchmarking and Indexing

Users can upload benchmarks, or build
customized benchmarks at the security,
category, or fund level. Asset Arena
Performance also supports unlimited
blended index groups, drifting (or floating
weight benchmarks and universes.

End-to-End Integration

Asset Arena Performance’s open API’s ease
integration with complementary solutions such
as Asset Arena Investment Accounting, the
industry’s most trusted accounting system;
InvesTier™, SunGard’s investor accounting
and reporting system; Global Plus®, our
private banking accounting solution; and
Reech, our risk management and
valuations solution.

Web-Based Reporting

Asset Arena’s intuitive Excel®-like report
writing tool allows you to easily add or
customize reports beyond those already
provided in the system. You can also
create performance and attribution report 
and report packages for rescheduled delivery
to clients in remote offices, regardless of the
platforms they use.

GIPS® Compliance

Asset Arena’s composite capabilities support
GIPS® compliance. This ensures that your
analysis, valuations, and reporting are based on
globally recognized investment performance
measurement and presentation standards.

Accurate and Reliable Data

Asset Arena Performance internally
crosschecks data from other systems to help
streamline processing and proactively identify
discrepancies, such as pricing errors or rate of
return tolerance outliers. Users can
then make any necessary adjustments,
automatically reclassify assets, and rebuild
portfolios to instantly provide accurate and
up-to-date calculations.

Technology You Can Trust

When hosted by SunGard’s proven ASP
infrastructure, Asset Arena Performance
delivers unrivaled scalability and resilience,
enabling users to focus on improving
performance and minimizing risk
on behalf of clients.

Asset Arena Performance is a web-based, robust multicurrency performance 
measurement and attribution system, which provides an integrated suite of 
performance measurement, attribution and risk tools.

SunGard’s web-based Enterprise front-end platform provides clients access to 
easy-to-navigate screens, customized views, role-based access to data, and flexible
reporting. This solution calculates returns on individual accounts, groups of accounts,
and user-definable composites. Asset Arena also offers a choice of numerous 
attribution models for multicurrency equity and fixed-income portfolios.



Diverse Customers and Users

Performance measurement managers,
performance analysts, fund managers,
heads of operations, chief
technology officers, chief information
officers and IT directors.

Availability

Available on an ASP or installed basis.

Solution Benefits

Asset Arena Performance offers
comprehensive functionality that can be
customized to meet any
business requirement:

l Robust multicurrency performance 
measurement and attribution

l Breadth of asset classes and financial 
instruments

l Unlimited custom indexing capabilities
l Comprehensive ex-post risk analytics
l Before and after tax performance 

reporting
l Comprehensive equity and fixed income

attribution and analysis, including 
numerous multi-currency models

l Web-based custom report writing
l Embedded exceptions management
l Full audit trail with annotations

Real Challenges, Real Solutions

Asset Arena Performance is a web-based,
robust multi-currency performance and
attribution system, which provides an
integrated suite of performance
measurement, attribution and risk tools. 
Attribution functionality is built into the
application providing seamless integration
to portfolio data and benchmarks as well as
reducing the implementation footprint.

Key Benefits, Measuring Portfolio vs.
Benchmark

l Explaining performance difference 
between the invested portfolio and its 
benchmark as well as validating your 
process to current clients and prospects

l Identifying key sources of return and 
value-added within the portfolio relative 
to the benchmark

l Attribution calculations are transaction 
based providing a more transparent and 
accurate representation of how a 
portfolio’s return was generated. 

l Attribution results can be stored on the 
system for easy access and reporting 
purposes.

Asset Arena Performance offers users the
flexibility to utilize multiple attribution
models and benchmarks, which can be
assigned to a single portfolio.



Standard Attribution Models 

l Additive and Multiplicative Methodology
l Sector, Industry and Security Levels
l Characteristic Breakdowns (P/E, Market 

Cap, EPS)   
l Variable Yield Curve Model   

Attribution Effects

l Over/Under Performance Relative to 
Benchmark

l Selection, Allocation, Interaction, Currency
l Duration, Curve and Credit Allocation
l Income, Interest Rate and Curve 

Contribution

Sample Reporting

There are numerous attribution reports that
can be generated within the Asset Arena
Performance reporting tool including built
in templates and graphics. Users can
determine variable such as time period,
benchmark and report output type.  

l Allocation and Selection Effect

Attribution results can be retrieved and
viewed directly in the users browser or
through the reporting tool with multiple
output options including Excel, PDF, and
XML file formats.

l Security Level Contribution to Return
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