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BENEFITS

OPTIDAT relieves users of the routine operations of regu-
larly obtaining and organizing data by manual interaction.
OPTIDAT provides both generally accessible and customer-
specific data for a wide range of applications, including
portfolio optimization, investment advisory services for
institutional and private investors and investment control-
ling.

DATA CONTENT

The following types of time series data are managed by
OPTIDAT according to the user’s pre-selections:

B [ndices representing asset classes

B Series of prices for individual securities

B [nterest rates for various currencies

B Exchange rates

B Selected user-specific data from external sources

B Data calculated using the OPTIDAT methods toolbox,
e.g. benchmark time series and expected investment
returns and correlations

DATA SOURCES

The data for OPTIDAT can be taken from various external
and internal sources, as requested by the customers.

The FINSUITE software contains interfaces, among others,
to the data vendors Bloomberg, Datastream, Reuters. Ven-
dor licenses are only required if original data is to be
extracted from OPTIDAT. Derived information can be used
with an ECOFIN license only.
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CALCULATIONS AND METHODS

If requested by the user, predefined methods can be used

to automatically process the selected input data. The

results are stored as time series in the OPTIDAT Data

Warehouse. The following methods are available:

B Currency conversion of index time series

B Extending index time series

B Returns, volatilities and covariances of different asset
classes, taking into account user expectations

B Benchmark time series built from index data and user-
defined weights for performance comparisons including
rule-based rebalancings

B Discount factors in different currencies

B Currency hedging of index time series

The functions of the FINSUITE browser are available to the

user for downloading data to Excel. They include:

B Time aggregation by several methods

B Graphical representation of time series

B Handling NA values including interpolation methods

B Periodicity transformations, such as generating
monthly series from series of daily data, by several
methods

B Various transformations, such as rebasing indexes,
rescaling, time aggregation, return calculation and cal-
culating volatilities
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