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FactSet Online Assistant - @OA 

• Use Online Assistant to find help on FactSet products, learn about writing functions, view definitions to terms 
used throughout FactSet, and learn more about the various databases available 

• FactSet 在线助手（Online Assistant）可以帮您更有效使用 FactSet 应用程序，学习如何编写公式，查看公式

定义以及了解其他数据库的相关知识。 

• 打开方式：点击终端右上角 ，选择 Online Assistant 

 

 

 

 

https://my.apps.factset.com/oa/pages/15116
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FactSet Search  

• FactSet Search allows you to easily discover reports and application without any piror knowledge  

• To Activate FactSet Search, click the Search FactSet button or press CTRL+SHIFT+F 

• FactSet 搜索可以让你轻松找到你所需要的报告和应用程序。 

• 点击终端上方“Search FactSet”按钮或者使用快捷键 CTRL+SHIFT+F，即可使用 FactSet 搜索。 

 

 

• You can find the answer to some of your common financial data questions using FactSet Search 

• FactSet 搜索可以替你解答一些常见金融数据的问题。 
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1 Investment Analysis (Generating Ideas) 

1.1 StreetAccount News – Today’s Top News / @NB  

• Display easy-to-read, direct bullet points that highlight key facts and important information  

• Highlight only significant market and company news 

• Links you directly to related stories 

• E.g. Market Summary, Top Stories, Portfolio News, etc.  

• 以要点形式展示重要的市场信息和新闻，方便读者阅读。 

• 重点突出有重大影响的市场和公司新闻。 

• 提供相关新闻的原文链接。 

• 例子：市场摘要，头条新闻，投资组合相关新闻，等等。 
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1.2 FactSet Research - @RES 

• Research Reports 
Include an introduction to this tab which is essentially for pulling out research reports of different brokers 
(subject to entitlements) 

• Detailed and Efficient Searching  
The report provides Keyword Hit Rates sorting, Comprehensive Grouping, Filter by Contributors/Analysts, 
Customized Universe (Company, Index, Portfolio, Market, etc.), Download Multiple Documents to One or 
Separate Files 

 

• 研报 

你可以通过本报告提取来自不同券商的研究报告(取决于你的权限)。 

• 高效检索 

本报告提供个性化的查看方式，您可以根据关键词出现次数由高到低排序，有详尽的分组，可通过作者/分析

员筛选，个人化的样本选择（公司，指数，投资组合，市场选择等等），可下载多个文件到一个或多个文档。 

 

 
 
 

 



Investment Analysis (Generating Ideas)  OA Page 17178/14176 

 

10 

FactSet China Limited    8/F BEA Finance Tower    66 Huayuan Shiqiao Road Central   Pudong   Shanghai   T  +400 100 8215   

 

1.3 Security Analysis - Company/Security 

1.3.1 Company Snapshot & Financials (FactSet Fundamentals) 

• Transparency  
Provides source document linking to provide transparency back to the original filing. Data points such as DCS, 
Share Buybacks, and Industry Metrics allow for better analysis 

• Timelines & Global Coverage  
Updates Intraday, 100 key items are updated within an hour of the release. Covers 81,905 companies, 
including inactive companies, with over 3,000 data items available 

 

• 本报告旨在提供股票、指数、债券、基金等各种证券产品的相关信息。 
• 数据透明度 

所有蓝色的数字都自带超链接，您可以点开查看数据计算逻辑以及数据源文件。 

• 更新频率和覆盖广度 

该报告会即日更新，100 个关键数据在发布后一小时内会获得更新。覆盖来自 81,905 个公司的三千多个数据项

目（包括私营公司）。 
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1.3.2 All Estimates (FactSet Estimates) 

• Deep Data Set 
Over 18,000 public companies in over 90 countries covered including industry metrics and business segments 
details 

• Transparency 
Click-Through available for actuals, guidance, and estimates to press releases allowing for greater 
transparency of data 

• Customization  
Gives users the ability to create lists of favorite brokers and select preferences such as research and input 
date. We also offer time-saving reports such as the Earnings Scorecard 

• 覆盖广度 

覆盖超过 18,000 个公司和 90 个国家，当中包括独有的行业指标及业务分类项目。 

• 透明度 

点击数据可以链接到发布会及源文件。 

• 客制化 

您可以建立自己的分析师名单和根据需求选择研究指标、日期等等。 
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1.3.3 Supply Chain Relationship 

• Gain Alpha  
Uncover interconnected relationships around a stock portfolio that may impact overall performance 

• Integration 
Identify Supply Chain Relationship between sectors and industries, access relationship using Quantifiable 
metrics, including percentage revenues derivation, percentage of product overlap, key words, and granular 
sector mappings 

• 体现资讯优势 

助于您发现投资组合里有可能对整体表现产生影响的相互联系。 

• 一体化 

有助于您确认行业和板块之间的生产链关系，使用量化指标获取生产链关系，包括收入来源所占百分比、产品

重叠百分比，关键词以及板块映射表。 
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1.3.4 Geographic Revenue Exposure 

• Coverage  
Measure and monitor revenue trends by country, region, and/or super-region in order to both identify 
investment opportunities and minimize portfolio exposure to macroeconomic and geopolitical risk factors. 
Applicable for Index and Fund as well.  

• 覆盖面 

衡量和监测以国家，地区及超级地区分类的收入趋势，借此发现潜在投资机会以及将政治地理风险最小化的可

能性。 

该报告同样适用于指数和基金。 
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1.3.5 Industry/Sector Classification 

• Coverage  
Take advantage of deep, granular classifications with multiple levels. Benefit from a dynamic, reliable taxonomy 
that is systematically adjusted to keep up with changing business and industry trends 

• 覆盖面 

利用具有多个级别深入的、精细的分类，受益于动态、可靠的分类法，经过系统调整以跟上不断变化的业务和

行业趋势。 
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1.3.6 Debt Capital Structure 

The Debt Capital Structure (DCS) Overview report provides a broad and comprehensive view of the instruments 

associated with a debt issuer. It includes current credit ratings, current credit spreads, price history, historical credit 

analysis, a debt capital structure summary, a liquidity summary, and chart and data for long-term debt by maturity and 

debt seniority.  

• Quality & Frequency  
Quarterly updates. Financial document linking in reports 

• Global Coverage & Deep History  
100+ classifications elements used to categorize each instruments  

• Product Integration  
Summarize DCS data. Easily perform analysis with FactSet Workstation. Users can navigate through full terms 
and conditions, security pricing, and issuer and issue-level ratings and various reports in FactSet Workstation  

 

此报告提供了与债务发行人相关的工具的广泛而全面的观点。它包括当前信用评级、当前信用利差、价格历史、

历史信用分析、债务资本结构摘要、流动性摘要，以及按期限和债务优先顺序划分的长期债务图表和数据。 

 

 

• 数据质量和更新频率 

每一季度更新，报告内可直接导出源文件。 

• 全球性覆盖 & 丰富历史数据 

超过一百个分组类别来区分每一个固定收益工具。 

• 应用程序一体化 

在 Workstation 内可以直接进行数据整合、数据分析。您可以获取固定收入证券相关信息，如：证券条款，证

券定价，发行者或者发行证券级别的评级以及其他更多报告。 
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1.3.7 Bond/Note 

FactSet covers information on more than 36,000 bond issuers worldwide, including data on various credit instruments 

such as revolving credit, short-term loans, and bill bonds 

• Security Analysis  
Apart from basic information, security analysis serves as an interactive calculator, provides yields, spreads, 
effective duration, cash flows, and interest rate/credit scenarios for global fixed income instruments, allowing 
you to determine the value and risk of publicly issued corporate, government, and municipal bonds, preferred 
stock, and mortgage-backed securities (MBS) 

 

FactSet覆盖全球范围内超过 36，000个债券发行者的信息，囊括周转信贷、短期贷款、票据债券等各种信贷工

具的数据。 
 

• 证券分析 

除了基本信息以外，证券分析（security analysis）是一个互动性的计算器，提供全球范围内固定收益工具的债

券收益率、债券利差、有效久期、现金流、利息等信息，可让您计算公开发行的公司债券、政府债券、地方政

府债券，优先股和住房抵押贷款证券的价值和风险。 
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1.3.8 Index/Fund/Sector Analysis (FactSet Market Aggregates) 

• Comprehensive Data  
Aggregates information from FactSet Fundamentals and FactSet Estimates. FMA offers over 170 metrics that 
are available for almost 25,000 indices 

• Transparency  
FMA allows you to view all underlying calculations and drill down to the security-level data 

• Functionality  
FMA allows you to use aggregates for relative analysis on your portfolios and watch lists and apply them across 
charts and reports. 

• 全面的数据 

整合来自 FactSet Fundamentals 和 FactSet Estimates 数据库的信息。FMA 提供超过 170 个指标，适用于约

25000 个基准指数。 

• 透明度 

您可以查看每一个通过 FMA 计算的数据的整合及计算过程，计算过程可以精确至每一个证券产品。 

• 可操作性 

您可以使用 FMA 整合数据，与用户自己的投资组合或者观察名单进行对比分析。其结果也适用于各种图表或

者报告。  
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1.4 FactSet Events and Transcripts - @EC 

This report provides corporate announcements of listed companies, information on important events and meeting 
minutes (including meeting transcripts and recordings). 
 

• Excellent Coverage  
FactSet covers over 18,000 companies with events and over 6,600 with transcripts in high quality 

• Functionality  
Customized Universe is available. Data can also be integrated into Charting, Full Quote Views, and Excel 

 

本报告提供上市公司的企业公告、重要事件的信息和会议记录（包括会议文稿及录音）。 

• 覆盖面广 

覆盖超过 18,000 个上市公司的企业公告和超过 6,600个公司的公告及会议记录。 

• 可操作性强 

可建立客制化样本。数据可以整合到其他 FactSet 的应用程序如 Charting, Full Quote Views 及 Excel。 
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1.5 FactSet Filings - @F 

Filings is a fast and intuitive application on FactSet that allows you to quickly find and analyze company filings. 
 

• Detailed and Efficient Searching  
Sort by Keyword Hit Rates, Comprehensive Grouping, Filter by Contributors/Analysts, Customized Universe 
(Company, Index, Portfolio, Market, etc.), Download Multiple Documents to One or Separate Files 

• Excellent Coverage & Doc Viewer  
Coverage includes Complete Regulatory Content, FactSet Global Prospectuses, FactSet Annual and Interims, 
Non-Regulatory Filings. Users able to view the links to related content of opened document 

• Blackline Reports  
Blackline Reports highlight the additions, deletions and changes between two documents 

 

本报告是集合了上市公司申报文件的一站式平台，帮助用户迅速找到所需文件。 

 

• 详细和有效的搜索 

本报告是根据关键词、点击率分类，有详尽的分组，可通过作者/分析员筛选，个人化的样本选择（公司，指

数，投资组合，市场选择等等），下载多个文件到一个或多个文档。 

• 覆盖面广 

覆盖了全面的公司规范性申报内容、招股说明书，年度报告、中期报告和非规范性文件。在同一窗口，您也可

以查看与该文档相关的其他文档。 

• Blackline Reports 

Blackline Reports 突出显示了两个文件之间的添加，删除和更改。 
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1.6 Alert Manager2 - @AM2 

• Alert Manager helps you keep track of and create alerts to notify you if certain news criteria specified are met 
(News Alerts), you can also set notifications when the price (or price-related data item) for a ticker matches 
your specified criteria (Quote Alerts) 

• Alert Manager 可让您设定条件、创建提示来追踪市场事件：符合筛选条件的新闻会被发送并通知用户（News 

Alerts）；您也可设定报价通知，如果指定股票的价格（或者价格相关的项目）达到预设条件，相关提醒也会被

发送至客户端 （Quote Alerts）。 
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1.7 Screening Tools 

1.7.1 Universal Screening - @US 

• Universal Screening lets you identify equity and fixed income securities that meet specific criteria and create 
reports based on those companies using Equity and Debt Screening.  

Universal Screening 让你找出符合特定标准的股票和固定收入证券，并透过 Equity/Debt Screening 创建相关

公司的分析报告。 

• With above Equity Screening, you can test and confirm investment strategies across database simultaneously 

以上的 Equity Screening 让你同时提取多个数据库上的资料作测试并确认投资策略。 

• In our Quant Workflow, saved screens can be further used in Alpha Testing for factor back-testing 

在我们的量化分析工作流程中，可以将已保存的筛选页面（Screen）导入 Alpha Testing 作因素回溯测试。 
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1.7.2 Idea Screening - @ISC 

• Idea Screening allows you to screen and report on Companies, M&A, Private Equity/Venture Capital, Public 
Equity Offerings, and Private Placements 

Idea Screening 让你筛选并找出公司、并购、私募股权/风险资本、公开发行股票和私募相关的作分析。 

• Idea Screening in Comps report allows you to create a quick comps sheet. You can choose from a list of 
predefined FactSet Comparison reports, or create your own report. This dynamic report provides an easy-to-
use interface for creating global peer comparison lists quickly 

Comps 报告內的 Idea Screening 让你创建快速可比公司模型（quick comps sheet）。你可以从 FactSet 预定

义的比较报告列表中选择，或创建自己的报告。这个动态报告提供了一个易于使用的界面，能快速创建全球范

围内同类公司的比较列表。 
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1.8 Deals - @MAD 

• The Deals tab allows you to access reports on deal terms and key players, as well as stock and revenue 
exposure implications in an M&A transaction 

Deals 页面让你查询有关交易条款和关键参与者的报告，以及并购交易中的股票和收入潜在信息。 

• Price History report to access key information for merger arbitrage analysis including participant stock price, 
offer price, and arbitrage spread. Price history information will display anytime there is a public participant on 
the deal 

Price History 报告让您获取并购套利分析的关键信息，包括参与公司的股票价格、要约价格和套利价差。只要

有参与本交易的公开参与者，价格历史资料就会显示出来。 

• Coverage  
On average 400-600 deals are edited each day, with 100-150 of them new deals entered. As new sources, 
articles, and information are disclosed throughout the life of a deal, the team will update the transactions with 
this new information – about 300-450 deals per day 

覆盖面 

日均更新 400-600 单交易，其中 100-150 单为新记录的交易。随着越来越多新的来源、文章和信息在交易过程中

被披露，团队将不断更新交易的资讯–日均大约更新 300-450 单交易。 
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1.8.1 Deals Simulator  

• Provide users with the ability to analyze the impact of a hypothetical merger between any two public companies 

为用户模拟及分析任何两个上市公司之间合并的影响。 

• Helps answer questions such as: "Does this hypothetical target fit with the acquirer", "What new markets will 
the acquirer enter as a result of the potential merger" and "What customers/suppliers/partners do the 
companies share?" 

有助于回答以下问题：「这个假设的目标是否适合收购方？」、「潜在的合并将令到收购方进入什么新的市

场？」和「这两个公司有什么共同的客户/供应商/合作伙伴？」。 
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1.9 FactSet Economics - @ECON 

• Analytics  

In FactSet Economics database, more than 1000 sources are available for 2+ million series over 200+ countries 

and regions. 
分析 

FactSet Economics 数据库中有超过 1000 个数据来源，涵盖 200 多个国家和地区的超过 2 百万个数据项。 

• Consolidation  
FactSet integrates multiple data sets (company, benchmark, econ) allowing for sector analysis 

整合 

FactSet 整合了多个数据集（公司、基准、经济）作行业分析。所有宏观数据都可制图并支持下载。 
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1.10 FactSet Industry (Industry Analysis) 

• The Industry tab allows you to seamlessly analyze industry-level data within a single tab.  

Industry 页面让您在一个页面中有效地分析行业层面的数据。 

• The reports deliver data from FactSet Market Indices (FMI) and include over 100 valuation and 
performance metrics that are calculated across sectors and industries using FactSet Market Aggregates  

报告提供的数据来自 FactSet Market Indices (FMI)，是 FactSet整理的指数合集。还有超过 100 项从 FactSet Market 

Aggregates 不同行业和产业计算的估值和业绩指标。 
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1.11 FactSet Ownership - @OS3 

• The Ownership application, provides institutional, mutual fund, and insider/stake holder ownership information. 
It allows you to easily answer your basic Ownership questions and quickly dive into more detailed analysis.  

Ownership 页面, 提供机构、共同基金和内部/利益相关者所有权信息。使您可以轻松回答基本的所有权问题，

并快速进行更详细的分析。 

• Functionality  
Times series analysis with peer funds and custom charting 

功能  

以同行的基金和自定义图表进行时间序列分析。 

• Transparency  
Historical mutual fund coverage is clean. User able to track funds’ holdings or holder of companies with precise 
source and methodology 

透明度  

拥有精确的公募基金历史数据。用户能够透过精确的来源和方法论追踪基金持仓和其投资者。 
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1.12 FactSet People - @PPL 

• The People reports enable you to research information about officers and directors affiliated with public 
companies, private companies, and private equity firms. In addition to information such as employment history 
and compensation, you have access to relationships (both corporate and non-corporate) and filings. You can 
also plot connections between people and firms. 

People 报告帮助您研究有关与上市公司、私营公司和私募股权公司有关联的高级职员和董事的信息。除了工作

经历和薪酬等信息外，您还可以访问关系（公司和非公司）和文件。您还可以绘制人与公司之间的联系。 

• Personal Background  
Drill down to access additional information, such as employment, board history, contact details, and 
biographies 

个人背景  

深入查阅各持份者的信息，如就业记录、董事会历史、联系细节和个人简介。 

• Analyst Coverage  
The Analyst Snapshot report integrates information from FactSet Research Connect (FRC), FactSet Estimates 
(FE), and FactSet Models (FRM). It’s helpful for tracking your favorite analysts’ estimates and research reports 

分析员覆盖面 

Analyst Snapshot 报告整合来自 FactSet Research Connect (FRC)、FactSet Estimates (FE)和 FactSet Models (FRM)的资
讯。这有助于追踪你最喜欢的分析员的估计和研究报告。 

• Insider Holdings  
Insider Transactions link directly to a specific transaction’s Form 4 and each holding’s Company Snapshot 

内幕控股 

Insider Transactions 直接链接到特定交易的 Form 4 和每个被持有者的 Company Snapshot。 

• Portfolio Manager Holdings  
The Portfolio Manager Snapshot report integrates Ownership fund data and provides direct links to the 
Ownership 3.0 application 

投资组合经理控股 

Portfolio Manager Snapshot 整合了所有权基金数据，并可以直接链接到 Ownership 页面功能。 
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1.13 Interactive Charting - @IC 

• Use Interactive Charting to create flexible charts depicting company and non-company data 

以 Interactive Charting 创建描述公司和非公司数据的灵活图表。 

• Interactive Charting can be integrated into other applications internally or externally, like Watchlist or MS Office 

Interactive Charting 制作的图标能输出到其他内部或外部的应用程式使用，如 Watchlist 或微软 Office 应用。 

• Highly Customization including Style-Set, Format, Drawing Tools, Series Transformation, etc.  

图表可以高度客制化，包括风格设定（Style-Set）、格式（Format）、绘图工具（Drawing Tools）、数据变

换（Series Transformation）等。 
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2 Portfolio Management (Monitoring Daily) 

2.1 Watchlist - @MW 

• Monitoring Investment Ideas  
Monitor market data for securities, such as companies, indices, treasuries, currencies, futures, and 
commodities. You can manually enter identifiers, open an existing ticker list, or view Universal Screening 
results 

• Customized Layout  
Apart from customized columns, groupings and charts, you can also customized the layout of this tab with 
various applications from FactSet, like Long Quote, News, Screening, Times and Sales, etc. 
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2.2 Portfolio View - @PV 

• Monitoring Portfolios in Real Time  
Displays real-time data such as price, percent change, and intraday contribution on an absolute and/or relative 
basis. You can also view dynamically changing charts for your portfolio and/or benchmark at the security or 
group level 

• Portfolio Version of Watchlist  
Customizations in Watchlist can also be done in Portfolio View 

• Multiple Portfolios  
It’s also available for multiple portfolios and benchmarks, as well as multiple funds. This makes it easier to 
analyze a data item for a company across portfolios 
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2.3 Market Intelligence - @MI 

• Market Intelligence is a powerful publishing tool that allows you to combine market, economic and portfolio-
specific news & market data into a single email or PDF. You can choose exactly what goes into your report 
and schedule it to be delivered to your email on a daily or weekly basis. This report is available for portfolios, 
watchlist, benchmarks and mutual funds 
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2.4 FactSet Mobile – App Store & Google Play Android 

• Monitoring Portfolios in iPhone, iPad, Android, BlackBerry  
FactSet Mobile allows you to access up to date market information, charts, news, and research reports on a 
universe of companies, funds, and indices. You can also view the portfolios and watchlists you've linked on 
FactSet 

• Portfolio Analysis in iPad  
Apart from Portfolio Monitoring, Portfolio Analysis and Portfolio Dashboard can also be viewed under FactSet 
iPad 
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2.5 Market Analysis - Markets 

• Monitoring Markets’ Movements  
The Markets tab provides a consolidated solution for analyzing market-level data for global equity indices, 
interest rates, Fixed Income, Commodity, ETFs and FX data 

• Monitoring Fund Flow in Global Markets  
A quick, but comprehensive look into the current and historical flows and returns for exchange-traded funds 
(ETFs) listed in the United States. An easy way to track with the trend of money flows in various financial 
segments 
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3 Portfolio Reporting & Analysis (Portfolio Analytics) 

3.1 Weights Exposure - @PA3 

• Portfolio’s Exposure with GICS Sector Classification. Report also displays the Weight Difference between 
Benchmark and Portfolio, as well as Active Exposure over time 

 

. 

• Groupings and Charts can also be customized. Apart from Sector, we can also do Quintile in PE. As a growth 
fund, PE may be critical measurement, we can customize the buckets and check with the portfolio’s exposure 
in various PE buckets. 
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• Other customized formulas are also available like Market Cap, Dividend Yield, etc. For Fractiles, many other 
choices are also available like Quantile, Decile Percentile, N-tile, or even Custom 

 

 

• Various Charts are available and easy to convert, above example is Geo Heat Map, it’s quite useful for global 
portfolios 
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• Position Concentration can help you to monitor the percentage of the position of top few highest stocks in the 
whole portfolio. Besides, columns can also be customized, so you can check various data items for the high 
position stocks, including PE, PEG, Beta, Average Volume, etc.  
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3.2 Style Analysis - @PA3 

• Characteristic Overview provides a comprehensive picture for recent portfolio’s characteristic, as well as 
changes over time, by various data items, like PEG, PE, etc. Conditional formatting is available in the table for 
monitoring. You can also compare the characteristic of portfolio with benchmark 

 

• Characteristic Tilt uses T-test to compare the portfolio’s characteristic items with benchmark and group it by 
style, like Size, Growth, Quality, etc. It provides you a clear picture explaining whether the portfolio is aligning 
with benchmark. (Outside or Inside +2). What this report is doing, is determining whether there is a significance 
deviation of a particular style factor, compared against your selected benchmark. Quantitatively, it is using the 
welch's t-stat to determine this(OA 16707). You can also see the changes in these characteristic items over 
time by Style Shift Analysis. Sector grouping is also available 
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3.3 Liquidity Analysis - @PA3 

• Use Days to Cash to monitor the liquidity of portfolio. Days to Cash means how many days you need to liquidate 
all the holdings of one security with a certain participation rate, for example 20%. It means Max Trade of the 
Day is selling 20% of 30D Average Daily Trading Volume in order to avoid causing huge market impact. Fund 
manager can be aware of some illiquid stocks in their portfolio and monitor the liquidity exposure in their 
portfolio by conditional formatting and custom groupings 

 

• Apart from portfolio only data, we can also calculate other customized items, like Days to Benchmark (How 
many days need to liquidate the holding to be benchmark weight), Liquidity Stress (Different Participation Rate), 
or even Liquidity Shift (Liquidity Status Changes over Time) 
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3.4 Trade Analysis - @PA3 

• Trade Reports can review the trade decisions made during a time period and improve trading decisions in the 
future. Trade Activity report provides a trade summary within that period by Position grouping, like New 
Positions, Increased Position, Decreased Position, etc.  Buy/Sell Chart is a chart showing buy/sell decision, 
shares and prices for that particular period. It’s helpful to review the stocks which provide good contribution 
return to your portfolio and try to imitate that strategy in the future. Custom series like Rank can also be added 
in this chart 
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3.5 Hit Rate Analysis - @PA3 

• The hit rate (or ratio) is a time-series average of the number of securities within a group that have beat the 
overall benchmark return for a single day. When comparing with active return, you will notice that whether 
you’re beating the benchmark with a small or large number of winning trades, vice versa. For example, if the 
hit rate is low but the active return is high, it means you’re beating the benchmark with a few trades but you 
gain a lot in these trades. With our customized grouping such as sector, fund manager will be able to measure 
their performance with more insights 

 

• By comparing the Hit Rate with Weight and Profit & Loss in a Bubble Chart with sector grouping, fund manager 
can also know whether they’ve outweighed in the sectors that they’re good at or consider to do it more in the 
future. 
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3.6 Decision Analysis - @PA3 

• Decision Analysis allows you to attribute your portfolio's performance to the different portfolio management 
decisions made during the investment process. The following decisions can be used to explain a portfolio's 
total return or its excess return to its benchmark 

• Positioning: Did your active positioning decisions contribute to or detract from total or excess return? 

• Purchasing: Did you have an information advantage when you decided to purchase new securities? 

• Selling: Did you hold your investments for the right amount of time? 

• In order to calculate the impact of these decisions, Portfolio Analysis creates two synthetic portfolios to isolate 
positioning and purchasing decisions: a Passive Weighted Portfolio and a Passive Purchase Portfolio 

• Then, we can use these two portfolios to calculate the Positioning Decision, Purchasing Decision, and Selling 
Decision based on Excess Return-Based Decision Analysis or Total Return-Based Decision Analysis to explain 
how each decision contributes to a portfolio's return 
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3.7 Performance Report - @PA3 

• With customized columns, groupings and charts, we can create various types of performance chart 

 

 

• Win/Loss ratio is the total positive trade amount divided by the total negative trade amount. It’s a quite new 
concept in performance evaluation. As it’s looking at absolute return, the Win/Loss Summary can provide an 
overview for the portfolio’s absolute return by grouping with Long/Short and Gain/Loss. By comparing with Hit 
Rate or Weight, it can provide more insights to fund manager as well 
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• The Top/Button Contributors to Return and Sectors’ Contribution to return vs Active weight are examples of 
contribution report 

 

 

• You can also use Bubble Chart and Heat Map to track the sector exposure of Contribution to Return 
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3.8 Performance Report - @PA3 

• With customized columns, groupings and charts, we can create various types of performance chart 

 

 

• Win/Loss ratio is the total positive trade amount divided by the total negative trade amount. It’s a quite new 
concept in performance evaluation. As it’s looking at absolute return, the Win/Loss Summary can provide an 
overview for the portfolio’s absolute return by grouping with Long/Short and Gain/Loss. By comparing with Hit 
Rate or Weight, it can provide more insights to fund manager as well 
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• The Top/Button Contributors to Return and Sectors’ Contribution to return vs Active weight are examples of 
contribution report 

 

 

• You can also use Bubble Chart and Heat Map to track the sector exposure of Contribution to Return 
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3.9 Attribution Report - @PA3 

 Attribution report provides an in-depth analysis of portfolio return relative to a benchmark. With this report, 
you can quickly see whether or not your portfolio outperformed the benchmark, and how each group 
contributed to performance. This section lets you analyze the effect of several portfolio management 
decisions, including allocation, security selection, and interaction. All attribution effects are computed daily 
and are linked through time. 

 

Below is an example for Sector Attribution: 
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Below is an example for Country Attribution: 

 

 

 Similar to other reports, with customized grouping feature, attribution report can also be grouped by various 
fundamental data. You can refer to the Market Cap Quintile example below.  
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3.10 Multiple Portfolio Report - @PA3 

 Apart from Single Portfolio vs Benchmark Report, Multiple Portfolios and Benchmarks Report is also available 
in Portfolio Analysis 3.0. Fund Manager can monitor multiple funds in the same report 
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3.11 Portfolio Dashboard - @PD2 

 Use Portfolio Dashboard to monitor many portfolios at once in a single report. You can view bottom-up 
performance and predictive, factor-based risk along with top-down, returns-based performance. To perform 
deeper analysis on a specific portfolio, you can easily jump to Portfolio Analysis or SPAR (Style, Performance, 
and Risk) 

 Different with Multiple Portfolio Report. It’s showing Top-level or Group-level data here. However, the data 
items can be linked to multiple PA documents and you can easily jump to that document by clicking the data 
hyperlink 
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3.12 Useful Feautres in Portfolio Analysis - @PA3 

Easy to Audit  
Use the Portfolio Analysis Auditor to view the values behind a security- or group-level calculation. Portfolio 
Analysis Auditor allows you to see the daily values used to calculate a time-series result, the security-level 
values used to calculate a group-level value, and the group-level values used to calculate a portfolio-level value 

 

 
Smart Caching  

The Report Caching utility allows you to schedule a nightly job to cache data for your most frequently used 
reports. Being more efficient in refreshing analytic reports. 
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3.13 Asset Allocation - @AA 

Run advanced optimization and forecasting models  
FactSet Asset Allocation is the process of balancing risk and reward in establishing portfolio asset class 
weights. The application allows users to determine how much to invest in each asset class for a particular 
portfolio while minimizing risk 

See the best allocation mix across asset classes  
Asset Allocation allows users to optimize portfolios to a target return or target risk; forecast portfolio returns 
and market values to simulate various asset allocation strategies using FactSet’s Monte Carlo model; create 
and incorporate capital market assumptions leveraging historical returns data or the Black-Litterman method; 
and display results in presentation-ready documents that export directly to Powerpoint or PDF 
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3.14 SPAR (Style, Performance, and Risk) - @SP3 

Look into style, performance and risk  
FactSet’s SPAR application provides returns-based analysis of selected portfolios, benchmarks and competitor 
funds, letting you dynamically create a presentation of portfolios’ style, risk and peer group, which can be 
downloaded easily into PowerPoint or Excel file.  

Highlighted features 
SPAR allows you to analyze your portfolio’s returns against 20,000 equity and fixed income benchmarks, as 
well as over 70 Modern Portfolio Theory risk statistics such as beta, standard deviation, r-squared, alpha, and 
tracking error. Peer rankings of our portfolio and the benchmark against various peer universes.SPAR 3.0 also 
provides better user experience with noticeable speed, presentation ready output and great customizations on 
settings and horizons.  
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4 Quantitative Analysis (Quant Analytics) 

4.1 Alpha Testing - @AT4 

Back Testing  
Test your ideas about which quantitative and qualitative factors drive returns 

Fractile and Grouping  
Divide companies into groups or buckets based on these factors to see if certain groups correlate with higher 
returns. Customized Fractile and statistic items are also available 

Universe  
Your saved screen from Universal Screening, Portfolios, Benchmarks, or even formulas can also be the 
universe of Alpha Testing 
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4.2 Portfolio Simulation - @PS3 

Create Rules-Based Simulations  
After you have confirmed your trading strategy, you can use your quant model scores to define buy/sell rules 
to construct simulated portfolios; add sector and asset weight constraints, turnover limits, and transaction costs; 
test stop-loss and lock-gain rules to simulate real-world trading scenarios; perform sensitivity analysis to gauge 
the impact of varying constraint levels on performance; Set up any condition to trigger a rebalance, such as 
when market volatility rises suddenly 
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5 Support Desk Resources 

5.1 Contacting FactSet Support 

When you become a FactSet client, you will have unlimited access to a team of consultants and product specialists. 
You’ll be able to leverage a wide range of combined industry knowledge and FactSet product experience to 
maximize the value of FactSet 

FactSet Support is available 24 hours a day, 7 days a week for application, project, and technical support. We can 
be reached via the following ways: 

 
Phone 

+4001008215(Mainland China) 

 
Email 

General: support@factset.com  

China account team: cn_support@factset.com 

 
Chat 

You can chat in the following ways: 

▪ In FactSet workstation, click the Contact FactSet Support button in the toolbar or enter @HELP in FactSet Search. 

▪ In FactSet web, click the ? button in the web toolbar on the left, and then select "Chat with FactSet Support." 

When you are in FactSet Support, enter the appropriate categories and your question to initiate the conversation and 
chat with the assigned representative. Additionally, if you want to share a file with them, then you can drag and drop the 
file into the chat window or click the Share File button to browse for the file. See Using Secure File Transfer for 
Support for more information. 

 

After you are done with the chat, a transcript of the conversation is emailed to you for your reference.  

mailto:support@factset.com
mailto:cn_support@factset.com
https://my.apps.factset.com/oa/pages/21214
https://my.apps.factset.com/oa/pages/21214
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5.2 Who to Contact? 

In order to optimize the time and outcome of your enquiry, it is best to know who to contact for specific help when 
experiencing difficulties with particular FactSet’s applications. This will ensure that we provide you promptly 
with the most efficient and effective solution.  

 

For enquiries listed below, it will be solved most efficiently by our agents at the Factset Support desk: 

- Formula Lookup 

- Data Validation 

- Data Item Availability (e.g. Activist Campaigns, Latest 10K Filings) 

- Troubleshooting Excel Spreadsheets 

- Formatting Help 

- FactSet Account Information 

- Basic Connectivity Issue 

- Application Errors (Crashes, Error messages, Non-responding reports, Slowness) 

 

For other equiries listed below, it will be best to contact your Primary Consultant/Specialists: 

- Initial Training 

- Template Building and Conversion 

- Report Customizations 

- Disconnections, Firewall & Proxy Issues 

 

 


