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Investment Sets of PM / Quantification

Definition of Universe by Contract, Prospect, Guideline, etc
(e.g. Euroland - 230)

Common Investments of Funds
(Euroland, Europe - about 400)

Set of total (comparable) Investments - Barra Universe about 7000



Research Universe

50 Investments  until 2000

100 Investments  until 2001

???   Investments  further on

Need for Aditional Input from External Sources



Information from diverse Sources

ZI Research

Piranha\Worldscope

Broker Research

Consultants

Others

Buy Side Research



Portfoliomanagement Process Overview

Reporting

Special Fund, Consulting Standard Fund, Consulting Niche Fund, Consulting

Timing
Order

Controlling
Actualization

Definiton of Universe
Translation of Scores

Active Portfolio Construction
Selective Fund Construction

Translation of Return and Risk Data of different Sources into Scores
(ZI Scoringmodel)

Interface to Information

ZI Research, Broker Research, other Sources
Piranha, Bloomberg, other Data Banks

Same Procedure as defined 
Standard Process,

 but through the inter- 
section to information from 

special sources and 
interpretation by PM based 
on Definition of Universe

Same Procedure as 
defined Standard Process 

on Base of
 ZI Scoring model,

but special reporting

Interface to Information

plus 
special 
Data

Service 
Result

Service 
Result

Service 
Result

Marketing, 
Design 

Processes, 
Contracting

Contract, Prospect, 
KAGG, Guidelines, 
internal Instr., etc

Customer's assessment

Documen- 
tation, 

Assistance


