Morningstar EnCorr

Using EnCorr's Scenario Builder Tool to Create
"What-If Scenarios"




EnCorr Modules

Analyzer

Explore historical
and current
Investment data

Inputs Generator

Develop, refine,
and test asset
class assumptions

Optimizer Plus

Build and analyze
portfolios along the
efficient frontier

Attribution

Examine manager
style consistency and
investment decisions

Allocator

Determine manager
mix to implement
asset allocation plan

Scenario Builder

Perform “what if”
analyses under
multiple conditions
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Overview

» Description:

» EnCorr Scenario Builder enables you to perform “what-if”
scenarios under multiple conditions.

» Sample Scenairos
» January effect on small cap stocks
» 4th quarter effect on technology stocks
» Yield curve effect on the stock and bond markets
» Inflation effect on markets and investments
» Value and growth style effect on investments
» Presidential effect on the stock and bond markets
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Navigation

» Selecting your series
» Basis Series Tab

e Select your data series that define various market or
economic conditions

» Analysis series

* Select data series for whose returns you would like to
create scenarios and analyze
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Output

» Excel, Powerpoint, Word

Risk vs. Return Bar Graph
Energy > 10% Qtrly

Putnam Income A

Vanguard International
Growth

Eaton Vance Large-Cap _

Value A

Evergreen Mid Cap Growth B

T. Rowe Price Small-Cap
Value

‘ T ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ [ ‘ T T T ‘
0.0% 3.0% 6.0% 9.0% 12.0%  15.0%  18.0%  21.0%  24.0% 27.0% 30.0% 33.0% 36.0% 39.0% 420%  45.0% 50.0%

] Return (AM) ¥ Risk (S.D.)

McORNINGGTAR




MAORNINGOTAR



	Slide Number 1
	Slide Number 2
	Slide Number 3
	Navigation
	Slide Number 5
	Slide Number 6

