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Report Calculations 
 
 
When log in as client you have a list of PDF reports in hand. 
 
This documentation gives you the documentation you need for our calculations in 
the portfolio management part of the system. 
 
 
In this documentation we are using the standard FinanceCube name for each 
report. It might happen your organization is using other names for same report. 
 
 
 
Base Currency is the currency you, as a client, is registered with. 
When your account was opened the person who opened it for you assigned you 
with a currency. The currency might in USD, Euro, GBP, NOK, SEK or any other 
currency. You can not change base currency after opening the account. 
 
 
 
Start Date 
First date for calculations 
 
End Date 
Last date for calculation 
 
Currency 
Some report can calculate  
Values in a new currency 
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Man Screen 
This is the first portfolio screen when logged in. 
 

 
 
Market Value 
This is market value of your portfolio, based on lat updated prices from the 
market. Normally we update prices in our automatic feed every night, so this is 
basically the value “yesterday night”. 
 
If you have transaction in other currencies than your basic currency, we will 
automatically calculate this value into your basic currency based on last updated 
currency price.  
 
Summary market value is therefore in your basic currency. 
 
Cost Value 
This is the cost value of your PRESENT portfolio on the time you invested. 
Included in the cost value is any registered brokerage and costs. 
 
If you have transactions in different currencies we calculate value in home 
currency based on the currency rate on the original transaction. 
 
% 
(Market Value – Cost Value) / Cost Value 
This is percentage profit/loss from start of investments. 
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Graphs 
 
Graphs are base on market value in your base currency. 
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Wealth Report  (1) 
 
This report has 3 sections: 
1) Summary per asset class 
2) Bench mark graphs 
3) Detailed per Instrument 
 
The report does NOT use start and end date from the report screen. 
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Market Value 
This is market value of your portfolio, based on lat updated prices from the 
market. Normally we update prices in our automatic feed every night, so this is 
basically the value “yesterday night”. 
 
If you have transaction in other currencies than your basic currency, we will 
automatically calculate this value into your basic currency based on last updated 
currency price.  
 
Summary market value is therefore in your basic currency. 
 
Cost Value 
This is the cost value of your portfolio on the time you invested. Included in the 
cost value is any registered brokerage and costs. 
 
If you have transactions in different currencies we calculate value in home 
currency based on the currency rate on the original transaction. 
 
% 
(Market Value – Cost Value) / Cost Value 
This is percentage profit/loss from start of investments. 
 
 
Benchmark 
 
This graph is based on the % age change from day to day in your portfolio, and 
compare with the index of your choice. 
 
Your advisor have chosen an index for you, but you can change the index from 
the menu under personal, report setting. 
 
The graphs starts on zero, and the day of your first transaction. 
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Limit Report (Valuation) (2) 
This is the 2nd report in our standard list of reports. 
It might happen your do not have this in your list, as it might happen your advisor 
have removed it for you. 
 
This is basically a valuation report, “what is the value today”. 
Today is the date you input in “end date” in the start and end date on the screen 
You may change the end date to the date you would like a valuation for. 
 

 
 
 
Instrument 
This is the name of the instrument in your portfolio. 
 
Number 
Number of shares or parts in the instrument 
 
Last Price 
This is the latest price in our system at the selected date for this instrument. 
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Ex Rate 
Exchange rate is currency rate between the instrument currency and your home 
currency. 
 
Value 
Value is market value in your home currency. 
 
% 
(Market Value – Cost Value) / Cost Value 
This is percentage profit/loss from start of investments in home currency. 
 
 
 
 
  



 
Page 9 of 25 (Version October 30th) 

  
Provided by 

Market Value 1 & 2  (3 and 4) 
 
 
Market value report 1 & 2 is basically the same. 
1 is sorted and summarized by asset class, 2 is sorted and summarized by sub 
portfolio (your advisor might use another term). 
 
This is the value of your portfolio today, with the latest updated prices. 
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Market Value 3 (5) 
 
This is basically the same as 1 and 2, but no graphics. 
 

 
 
Instrument name 
Name of instrument in your portfolio 
 
Currency 
Currency of the instrument 
 
Holding 
Number of shares or part in your portfolio in this instrument 
 
Price 
This is the latest updated price on this instrument. 
 
MV Holding 
Market value (valuation) of your portfolio 
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Transaction (6) 
 
This is a complete list of transactions in your portfolio. 
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+ and – 
+ Means buy or take position in an investment 
- Means sell or redeem in an investment 
 
Trans no 
AdvisorCube internal transaction number 
 
Date 
Date of the transaction 
 
Number 
Number of shares or unit in the transaction 
 
Price 
Price of shares or units in the transaction 
 
Amount 
Sum amount in the transaction 
Amount = Basically Price * Number +/- brokerage and cost 
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Simple Report 2 (7) 
 
 
This is a report for simple valuation of your portfolio. 
 
 

 
 
 
 
Cost value 
Your historical cost for current portfolio. 
 
Holding 
Number of shares or units 
 
Price  
Last price from the market, or price at historical date if you select “end date” older 
than today  
 
MV NOK 
Market value in NOK (Holding * Price) 
 
% 
Profit or loss (value today – cost value) / Cost Value 
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Periodic Report (8) 
 
This report gives you your profit loss over the period start date – end date. 
Please remark that this P/L does not include investments sold during this 
period, only investment bought before or during this period. 
 
 

 
 
 
 
Date 
Day of buy this investment. 
If bought in more than one transaction, this is the first bought 
 
Holding 
Number of shares or units in your portfolio 
 
Price Buy 
Cost price per unit or number 
 
Cost Value 
Cost of your investment 
 
Price 
Last updated price on this investment 
 
MV NOK 
Market value in your local currency (NOK in this example) 
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Weight 
 
Weight of this investment compare to total value, market value. 
 
    Market Value  Weight 
Investment 1   100   25 % 
Investment 2   100   25 % 
Investment 3   200   50 % 
Total    400 
 
P/L 
Profit and Loss 
(Market Value – Cost Value) / Cost Value 
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Cash Report (9) 
 
 
When transaction is registered you may use a cash account for your transaction. 
This must be specified in the transaction. 
 
When doing so you may have a cash account report like this 
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Time Weighted Return (10) 
 
This is a more sophisticated profit and loss report. 
It takes the profit and loss in the period “start date” to “end date”. 
Sorted “Chain” and instrument name and grouped by “Chain”.  
 
 

 

 
 
 
Date 
Day of buy this investment. 
If bought in more than one transaction, this is the first bought 
 
Holding 
Number of shares or units in your portfolio 
 
Price Buy 
Cost price per unit or number 
 
Cost Value 
Cost of your investment 
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Cost Rate 
Price of the investment at cost or “start date” 
 
Curr.Rate 
Currency rate at “start date” and “end date” 
 
% 
(market – cost)cost 
This is our “normal” performance calculation 
 
% TWR 
Time Weighted Return 
[(1-r1)(1+r2)(1+rn)]-1    
Where r per period = (value today/ value yesterday) – 1, this represent %’age 
profit/loss per day. Profit/loss means unrealized + realized profit/loss. 
 
% TWR will most often not equal % (our normal P&L), and represent 
compounding profit/loss. This can be seen as same calculation as if you deposit 
money into a bank account. Day 1 you receive interest for one day, and put this 
into same account. Day 2 you receive interest from your deposit + yesterday 
interest. When it comes to advanced portfolio calculation this is more correct, and 
according to GIPS (Global Investment Portfolio Standard).  
 
(Performance since start 
% TWR since start of the portfolio, weighted sum) 
 
Performance period 
% TWR between start and end date, weighted sum 
 

 
  



 
Page 19 of 25 (Version October 30th) 

  
Provided by 

 

Bond report (11) 
 
This report is special for investments in bonds. 
Market value and interest calculation 
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Detail Disclaimer Report (12) 
 
This report is similar to other reports, only that it includes the disclaimer at the 
bottom. 
 
 

 
 
 
Date 
Day of buy this investment. 
If bought in more than one transaction, this is the first bought 
 
Holding 
Number of shares or units in your portfolio 
 
Price  
Cost price per unit or number on the cost 
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Cost Value 
Cost of your investment 
 
Last Price 
Last updated price on this investment 
 
P&L 
Profit and loss in value 
 
MV NOK 
Market value in your local currency (NOK in this example) 
 
% 
Profit and loss in % 
(market – cost)/cost 
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Total P&L (13) 
Not yet launched 
 
Total profit = 
Unrealized is P &L from investments you have not sold yet. 
Realized is P & L from investment you have sold. 
Sort by asset class and instrument name, group sum per asset class 
 

 
 
Unrealized 
This is investments not sold yet. 
 
Cost Value 
Value at start date. If start date is 1st January this year, the cost value is the 
value of this investment at January 1st. If you do other buy in the period then this 
is added.  
 
Market Value 
Value at end day. If you choose end date = today, then this is the value today. 
 
P&L 
Market Value – Cost Value 
 
% 
(Market – Cost)/ Cost 
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Realized 
This is investments sold in the period. 
 
Cost Value 
Historical cost value of those investments that you have sold in period 
Please remark that this is not start value at start date. 
 
Sales Value 
Value at sales/redemption day 
 
P&L 
Sales Value – Cost Value 
 
% 
(Sales – Cost)/ Cost 
 
 
SUM 
 
SUM Market Value 
Market Value + Sales Value 
 
SUM Cost 
Cost Value (unrealized) + Cost Value (realized) 
 
SUM P&L 
SUM Market Value – SUM Cost Value 
 
SUM % 
(SUM Market – SUM Cost) / SUM Cost 
This is also called weighted profit/Loss %, weighted according to cost price. 
 
One may also do the calculation based on weight per investment, and sum 
weighted part, but the result is the same, only the calculation is more 
complicated. 
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Relative to Index (14) 
Not yet launched 
 
This report gives you your profit relative to the chosen index. 
 
 
For each instrument you choose one index to compare (benchmark) against. 
This is done under “My instrument List”. 
 
Start date have no effect on this report. 
Report is sorted by Asset Class and instrument name, and group sum by asset 
class. 
 

 
 
 
 
Last month = for 1st of the month selected in End Date.  
 
Last year = from 1st of January the year selected in End Date. 
 
(It might happened we include another 3 columns, 
Period = from start date to end date in a future version) 
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Risk Management (15) 
Not yet launched 
 
This is a portfolio risk management report. 
 

 
 
 
Cost Value 
Historical cost of the portfolio on “End Date”. 
 
Market Value 
Value of the portfolio on “End Date” 
 
P&L 
Profit and loss in amount. 
 
% 
Profit and loss in %’age 
 
STD 
Standard deviation 
This is daily change last 30 days. 
 
Volatility 
Annual Standard Deviation, “historical numbers” 
 
Risk 
Market Value * Volatility 
This is how much you portfolio can be reduced with if the market is going down 
by “historical numbers”  
 
Risk Element 
Risk – Profit & Loss 
Compared to you cost price, what will your loss (gain) be if the market goes down 
for one year by “historical” numbers 
 
Sharp 
Sharps Ratio 
(Profit from the investment – risk free interest)/volatility 
Green=good, Yellow=OK, Red=bad 
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