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1.

Introduction

This release information describes the most important functionalities delivered by Allocare AMS
Release 17.9.
The delivery of the software releases is handled via support or project managers. For additional
information regarding functionality please contact our support:
Phone: +41 62 748 65 55
Fax: +41 62 748 65 59
Mail: support@allocare.com
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2.

Summary

This is a short summary of the major achievements in Allocare AMS release 17.9. Further enhancements are described in subsequent chapters.

Allocare AMS Portfolio
 Quick Access to User Help: The Help buttons in various GUIs are now enabled and functional. It opens the corresponding Help topic in the documentation.
 Transactions: Transaction editors are redesigned with a tabbed layout. Additionally, documents can also be linked to transactions.
 Compliance to MiFID II / MiFIR: Allocare AMS facilitates the collection and maintenance
of data for MiFID II / MiFIR reporting. Additionally, a MiFID II transaction report can also
be generated.

Reporting 2.0
A new generation of reporting referred to as ‘Reporting 2.0’ has been launched with release
17.9. It improves the report-generation experience for our customers by giving them the flexibi lity to design, compose and develop reports.

Allocare AMS Web
 Evolution Tree: The Evolution Tree shows the changes in portfolio values of a selected
Method in a given time period.
 Cash Flow Tree: The Cash Flow Tree shows a preview of the cash flows till date as well as a
forecast of the cash flows in future.
 Extended Data Availability: The range of data available over the web / mobile devices has
been extended to orders and standing data (portfolios, investments and legal entities).

Important Information


Windows Vista is no more supported.



Support for SQL Server 2008 / 2008 R2 and Windows Server 2008 / 2008 R2 will be discontinued from Allocare AMS release 18.3.
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3.

Allocare AMS Portfolio

The Allocare AMS suite of applications has grown over the years providing to our users an e xpert platform for investment management and analysis. With release 17.9 further developments
have been made in several areas of the product. User Help has been integrated with the application for prompt Help access and various enhancements have been made in regard to the MiFID II
/ MiFIR directives. Last but not the least; the reporting module has been overhauled to allow
more control to our users in configuring and designing reports. Each of these developments and
several others are described later in this section.

3.1

Quick Access to User Help for Editors and Reports

User Help for the Allocare AMS suite of applications is delivered as PDF documents with the
Installation CD. Owing to the complexity and diversity of the features offered, the number and
size of Help documents is ever-increasing. In order for our users to access Help documentation
relevant to their context in the application, the Help buttons in various GUIs are now enabled and
functional. The Help button in a dialog, when enabled, directs the user to the corresponding Help
topic in the documentation.

Figure 1: Help Access from Editors
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Various editors (portfolio, investment object, transaction and legal entity), lists, search dialogs
and report GUIs currently offer this Help feature. The functionality will be extended to other GUI
elements with the next release.
Note:

Adobe Reader is required for quick access to the Allocare AMS user manuals that
are deployed as PDF files.

3.2

Transactions

3.2.1

Tabbed Layout for Editors

The Transaction Editors are now available in a tabbed layout. The tabbed GUI allows for flexibi lity in including the user-specific features and settings organized under individual tabs.

Figure 2: Transaction Editor Tabs

The Transaction tab includes the general transaction settings The Fees/Taxes button leads to the
Fee/Taxes tab. The new document attachment functionality added for transactions is available in
the Document tab (described below). The Status tab shows the Audit and communication Identification information. Other tabs (e.g. Custom, MiFID) can be added.
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3.2.2

Transaction Documents

Transaction advice and other documents can now be added to transactions. The new Document
tab in the editors shows the linked documents:

Figure 3: Transaction Editor - Document Tab

New documents can be added. Listed documents can be changed, deleted or viewed using the
respective buttons in the tab. The
viewing documents.

3.2.3

button along the lower edge of the editor can be used for

Portfolio Transfer

The transaction group ‘Money Transfer’ has been renamed to ‘Portfolio Transfer’. The group has
been extended to include two new transaction types ‘Securities Transfer’ and ‘Securities Transfer
Short’. The new transaction types fulfil the need to book securities (investments) from one por tfolio to another. Previously only cash transfer between portfolios was possible. This feature e nhances the transfer options between portfolios.

Figure 4: Portfolio Transfer

Users must check if the local and reference currencies are same for both ‘In’ and ‘Out’ portfolios
otherwise a conversion between currencies is made.
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3.3

Compliance to MiFID II / MiFIR

As of January 2018 the revised Markets in Financial Instruments Directive II (MiFID II) and
Markets in Financial Instruments Regulation (MiFIR) go live. Article 26(1) of MiFIR requires
firms executing transactions in financial instruments to submit daily reports to the competent
authority directly or via an Approved Reporting Mechanism (ARM).
Allocare AMS facilitates the collection and maintenance of data for MiFID II / MiFIR reporting.
Additionally, a MiFID II transaction report can also be generated. The possibility to send these
reports to the Deutsche Börse AG (DBAG), which acts as an ARM, is already configured. Upon
customer request, developments can also be made for configuring another ARM.
Note:

3.3.1

The MiFID II / MiFIR module for data setup and transaction reporting is separately
licensed.

Data Setup

Transaction Editor
The primary transaction data required for generating the report is defined in the new MiFID tab
of the Transaction editor. These regulations are applicable for Trades, Swaps and Stock Dividends. Hence, only the corresponding editors will show the new fields.

Figure 5: Transaction Editor - MiFID Tab

The MiFID tab is shown only if a MiFID regulated portfolio and a MiFID regulated investment
have been selected. The MiFID regulated portfolios and investments are configured in the system
by assigning the respective portfolio and investment classifiers. Deciders and Executors are d e-
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fined as legal entities. Details are available in a separate Allocare AMS MiFID II / MiFIR Transaction Reporting User Manual.

Order Editor
As transactions may also be created as a result of executed orders correspondingly the relevant
order editors have also been enhanced with a new MiFID tab. The MiFID data from orders transforms to the corresponding MiFID fields in the Transaction editor.

Figure 6: Order Editor - MiFID Tab

Legal Entity Editor
MiFID/MiFIR requires showing the relation of portfolio owners. Therefore a new Relation tab is
available in the Legal Entity editor to model relation between entities:

Figure 7: Example: Group – Relation Tab
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Relation tab of the listed members is accordingly updated to reflect the parent group:

Figure 8: Example: A Member of the Group - Relation Tab

Allocare AMS Web
MiFID data can be viewed in the Transaction Details page as well as the Order Details page in
Allocare AMS Web.

Figure 9: Transaction Details - MiFID

3.3.2

Transaction Reporting

MiFID transactions in the system can be searched for using the MiFID only checkbox available
in the Advanced tab of the Search Transaction dialog. The transaction list contains additional
columns for displaying MiFID details.

Figure 10: Transaction List

The process of reporting MiFID transactions is tracked via MiFID statuses. Moreover the search
may also be refined by the MiFID transaction status.
Logically the transactions with MiFID Status = ‘Ready’ can be reported. Required transactions
can be selected in the list and processed for reporting by pressing ‘Send to MiFID Reporting’ in
the context-menu. The transactions are written in a CSV file and placed in a target input directory
for SFTP server in order to be sent over to the Deutsche Börse AG.
Release Information 17.9
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Note:

Please refer to the Allocare AMS MiFID II MiFIR Transaction Reporting document
for details. The document can be requested via Allocare Support.

3.4

Miscellaneous

3.4.1

Document Tab in Editors

Dragging documents on to the editors is now possible as an alternative and faster way to attach
documents to the objects. Documents can be dragged on to the marked areas in the Document tab
(in Portfolio, Investment, Transaction, Legal Entity and Breach editors) as well as in the Add
Document dialog (opened via the tab).

Figure 11: Document Tab - Drag Documents

3.4.2

Report Definitions

Report Code
All reports have been assigned a unique Report Code for identification. The code string is small
and includes alphabets corresponding to report names (e.g. AA for Asset Al location) followed by
a running number, which makes these codes more user-friendly (readable) than the Internal IDs
used in previous releases. The report code can also be used in the RPJ files (cdReport).
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Figure 12: Report Definition - Report Code

Quick Search by Report Code
Shorter report codes enable users to instantly open up a report GUI by providing the respective
code in the Quick Search toolbar (with the Report Execution option selected).

Figure 13: Instant Report Search
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List
The Report Definitions list can be grouped by columns. The New Group option is available in
the column header context menu.

Figure 14: Report Definition List

3.5

Reporting 2.0

Allocare AMS has an extensive library of standard reports as well as customer-specific reports
developed on demand. Users generate these ‘predesigned’ reports for their required data (selected
via a report GUI). Customization of reports is possible, however possibilities are limited and the
procedure may cause overheads for both customers and developers.
The reporting mechanism in Allocare AMS has been transformed greatly with release 17.9. The
new generation of reporting in Allocare AMS referred to as ‘Reporting 2.0’ improves the reportgeneration experience for our customers by giving them the flexibility to design and compose
reports.
The significant enhancements introduced in this regard are listed below:

Data Configuration
Access to data has been made simpler for developers by means of a configurable data service.
This offers the flexibility of selecting columns / values as per individual requirements. An added
advantage is that SQL background is NOT necessary for handling report data.

Column / Value Chooser
The Column/Value Chooser allows users to configure the column (method) display as per requirements. The visibility, column order, parameters and shapes in the display can be customized.

Support for Multiple Languages
A centrally managed database has been set up for translations. Users can manage the library of
words in different languages within the application.

Technology Upgrade
The Reporting 2.0 module is developed based on the latest .NET technology. The new reporting
engine and designers are built for easy integration of third-party tools.
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Available Reports
With release 17.9 the following reports written with the new technology are available:
 Cover Page (COVER-001)
 Table of Contents (TOC-001)
 Asset Allocation (COMP-AA-001) – A Composition of the Composition Modules Assets
by… (CMOD-AA-001) and Assets by… (Graph) (CMOD-AA-002)
 Asset Listing (AL-008)
 Performance by Category/Levels (PERF-021)
 Analysis of Portfolio Constraints (COM-003)
For Compositions, the following Composition Modules are available:
 Assets by… (CMOD-AA-001)
 Assets by… (Graph) (CMOD-AA-002)
 Evolution of Performance (CMOD-PERF-001)
 Evolution of Performance (Graph) (CMOD-PERF-002)
 Performance Overview (CMOD-PERF-003)
Additionally, customers may buy additional licence which allows them to compose, customize or
even develop their own reports.

3.5.1

Report Customization

Existing reports and modules can be customized making it easier for customers to adapt reports
to their individual corporate identity. The key features in this module are:
 Style Sheets: Style sheets defining the visual traits of reports (e.g. fonts and colours) can be
created in the new Style Designer.
 Master Reports: Master Reports that configure page size, margins, headers / footers, and
watermarks for reports can be created in the Master Report Designer.
 Chart Templates: Separate templates for controlling the display of charts have been introduced that can be designed in the new Chart Template Editor.

3.5.2

Report Composition

A more flexible solution for creating Management Summaries with the following main features is
available:
 Basic Composition: Users can select from the available modules and compose individual
reports with the desired information.
 External Components: External components (e.g. PDF, Word, Excel, PowerPoint documents) can also be included. These can also be opened directly from within the Report D esigner for viewing and editing.
 Composer Layouts: Besides a selection of existing layouts, new layouts can also be designed
now by users themselves.

Release Information 17.9
Allocare AMS Portfolio

Limited Access  15

3.5.3

Report Design / Development

The application now also allows users to develop new reports independently. The reports are
built in the Report Designer using the available components (e.g. charts, panels etc.). Report data
is configured via the Data Service.
Reports can be exported as a complete package for deployment instead of exporting the reporting
components individually. For development / update of reports, a Source Control feature is also
included. The reports undergoing changes must be checked out to ensure consistency.
Note: A specialized training before designing / developing reports in the application is mandat ory. Please contact Allocare AMS Support.
The Customization, Composition and Design/Development functionalities are available as three
distinct modules (licensed separately).
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4.

Allocare AMS Integration

Allocare General Data Format (GDF)
 Layout version 5.0 is available for export / import P11 in order to process MiFID fields in the
transactions.
 New options are available to suppress fields defined in export of GDF files.
 New edit function ‘F’ is available in P01, P04 and P05. This function is the same function ‘U’
with forced insert without warning.
 A new layout version (P14) for delivering fixing information is now available.

Allocare AMS TOMI Service
 The service has been enhanced by optional export channels. The syntax and settings are do cumented in the template configuration file.

Integration Server
 The ‘Change Messages’ view has been improved with a new grid context menu item ‘Copy
with Header’ which copies selected rows with column titles to the clipboard.
 An option to delete selected message details has been added to the context menu of the
‘Change Messages’ view.
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5.

Allocare AMS Web

The Allocare AMS Web application offers access to quite a substantial subset of the Allocare
AMS Portfolio functionalities maintaining the application performance at the same time. Given
the importance of a powerful web presence for businesses we constantly work towards making
our Web application ever more beneficial for clients. With release 17.9 some entirely new tree
variations are being introduced, along with extensions in data accessible over web. These new
features are described in this section.

5.1

New Tree Varieties

5.1.1

Evolution Tree

The Evolution Tree shows the changes in portfolio values of a selected Method in a given time
period. Within the time period, the method calculation time slots are defined by the Rolling field
currently offering the ‘Monthly’, ‘Quarterly’, and ‘Annual’ options. For example, if Month ly is
selected, method values will be calculated for each month in the time period, displayed in the
corresponding column. Column headers indicate the time slots. The last column covers the entire
period.

Figure 15: Evolution Tree

An alternative presentation of values is also possible via the Cumulative option. The Cumulative
option, if marked, shows the values from the start of each time slot (e.g. month) to the end date of
the entire period.
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Figure 16: Evolution Tree – Cumulative Display

5.1.2

Cash Flow Tree

The Cash Flow Tree shows a preview of the cash flows till date as well as a forecast of the cash
flows in future. This new module in the application has been developed to enable portfolio ma nagers to plan in advance for allocating the liquidity expected in future.

Figure 17: Cash Flow Tree

Currently, the cash flows shown are calculated based on investment standing data. We plan to
enhance this logic with future transactions.
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5.2

Extended Data Availability in Web

Data availability is a prime prerequisite to informed decision making. With release 17.9, the a pplication remarkably extends the range of data available over the web / mobile devices (orders
and standing data). Orders are an important component driving the portfolio management process. Web access to order data will provide users the flexibility of analysing this data virtually
from anywhere. The portfolio, investment and legal entity standing data has also been made
available further widening the scope of available data.

5.2.1

Order Data

Order Listing
The following new menu options have been added for viewing orders:

Figure 18: Order Listing - Menu Options

The order list is organized in a tabbed layout with a separate tab for each order group in the
search results, as well as an All tab for the entire list:

Figure 19: Order List - Tabbed Layout

Individual orders can be clicked to view the respective Order Details, which is another new feature described in section Order Details.
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Open Orders
It displays a list of open orders as-of today:

Figure 20: Open Orders

Search Orders
It shows the parameters to execute a custom search for orders using portfolio, time period and
order status.

Figure 21: Search Orders

The selection of order statuses (in the Status field) is limited to Ready, Complete, Open and
Closed.
Recent Orders
It displays a list of recently created orders. The Parameter pane is also available on this page to
conduct a custom search.

Figure 22: Recent Orders
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Order Details
An Order Details page for each of the order groups (Securities, Basket, Collective, FX, Money
Market, and FX Option) is now available. The pages contain two main sections that will be di splayed always. These are a general section and an additional information section. For users with
special permissions, three additional sections (Comments, Internal Details, and History) will be
displayed.

Figure 23: Securities Order Details

5.2.2

Standing Data

A new menu option ‘Standing Data’ has been added for portfolio, investment and legal entity
searches:

Figure 24: Standing Data - Menu Options

The search parameters for Portfolios, Investments or Legal Entities are shown on selecting the
corresponding menu option. Following is an example image for portfolio search:
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Figure 25: Standing Data - Portfolios

5.3

Miscellaneous

5.3.1

Transaction Search

In the Transaction Search page, the search results and the parameters have been integrated together within the same page. Search parameter panels are collapsible allowing for users to collapse for more list viewing space or vice versa.

Figure 26: Transaction Search Enhancements

Lastly, search can also be conducted by investment via the new Investment field now added to
the Investment parameters.
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5.3.2

Show Booklet Library

An informational message is shown after a booklet is successfully created. The option to Show
Booklet Library is also available with the message:

Figure 27: Show Booklet Library

5.3.3

Constraints Type Selection for Pre-calculated Constraints

In the Constraints Check page, when specifying the filter criteria, users may now select a required Constraint Type also for the ‘Pre-calculated’ constraints. Filtering by ‘Constraint Type’
narrows down the results precisely to the required data.

Figure 28: Constraint Type Selection for Pre-calculated Constraints

5.3.4

Change Password

The Change Password page comes with the option to cancel the operati on by pressing the Back
button.

5.3.5

Keyboard Handling in Dialogs

The popup dialogs respond to the keyboard inputs ‘ENTER’ and ‘ESC’ as follows:
 Pressing ENTER implies ‘Yes’ or ‘Ok’.
 Pressing ESC implies ‘No’ or ‘Cancel’.

5.3.6

Multiple Selection

The Value Selection dialog is available with various fields where selection of multiple options is
required e.g. Default Display selections (Settings page), Transaction Group / Type selections
(Transaction Search page). The Ellipsis button
dialog.

adjacent to the respective settings opens the

In this dialog, users can now make multiple selections in a single go by clicking the first required
value and dragging the cursor on until the last required value.
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6.

System Requirements

6.1

Operating Systems

Allocare AMS Release 17.9 supports the following operating systems:


Windows 10 is supported for workstations.



Windows 8 and Windows 8.1 are supported for workstations.



Windows 7 (Service Pack 1) is supported for workstations.

Note:

Support for Windows Vista has been discontinued.



Windows Server 2012 and Windows Server 2012 R2 are supported as server operating system running Microsoft SQL Server or Internet Information Services.



Windows Server 2008 and Windows Server 2008 R2 are supported as server operating sy stem running Microsoft SQL Server or Internet Information Services (Service Pack 1 required
for SQL Server installation).

Note:

6.2

Support for Windows Server 2008 / 2008R2 will be discontinued from release 18.3.

Database Management Systems

Allocare AMS Release 17.9 supports the following database management systems:


Microsoft SQL Server 2016 (Service Pack 1)



Microsoft SQL Server 2014 (Service Pack 1)



Microsoft SQL Server 2012 (Service Pack 3)



Microsoft SQL Server 2008 R2 (Service Pack 3 recommended, enable trace flag 4135).



Microsoft SQL Server 2008 (Service Pack 4 required, enable trace flag 4135).

Note:


Support for SQL Server 2008 / 2008R2 will be discontinued from release 18.3.

SQL Server Native Client 10.0 (2008) and 11.0 (2012).

6.3

Web Servers

Allocare AMS Web Release 17.9 will run on Microsoft IIS 7.0 and 8.5.


ASP.NET 4.5 (Microsoft .NET Framework 4.5 is required).

6.4

Web Browsers

Allocare AMS Web Release 17.9 supports the following browsers:


Microsoft Internet Explorer version 8.0 up to 11.0



Microsoft Edge (Windows 10)



Firefox 53



Chrome 58.0



Safari 10.0 on Macintosh
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Note:

6.5

The supported upper version can be configured in the Allocare AMS configuration
file. As long as a newer version is backward compatible, only the configuration file
needs to be changed.

Installation Requirements

An important installation prerequisite is the Microsoft Visual C++ 2015 Redistributable –
14.0.23918 that must be available on a client machine before installing the Allocare AMS application suite. When the Allocare AMS installation is executed through the Setup executable provided on the installation CD, the redistributable is automatically installed (if not already avail able). Users may also install it manually on their systems.
The Microsoft Visual C++ Redistributable installation also includes the Update for Universal C
Runtime in Windows. Note that when Allocare AMS is installed by copying all files from the
installation CD, the Update for Universal C Runtime in Windows (KB2999226) must be installed
on the system manually (if not already installed by the Windows Update).
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7.

Overview of Available Modules

7.1

Standard Modules

Module

Description

Standing Data

Various editors and lists for maintaining the standing data necessary for asset management.

Portfolio Analysis

Analysis Tree and Matrix for analyzing portfolio figures under
different scenarios, constraints, events and more.

Transaction Management

Transaction management features for a multitude of transaction
types.

Performance Measurement

A vast array of methods for measuring portfolio returns.

Constraints

Setup of constraints and monitoring portfolios.

Standard reports

Approximately 30 standard reports covering the basic requirements for portfolio management reporting.

Administration

An administration tool for managing users, groups and other security features.

Executive

A batch tool for automated calculations.

Integration

A tool for the import / export of feed data.

Info

A communication tool enabling exchange of messages between
the users / groups of the same database.

7.2

Add-Ons

Module

Description

TOM

Trade Order Management.

FPV / TSS

Flexible Portfolio Valuation / Time Series Schema.

Value at Risk (VaR)

Value at Risk Analysis (historic, Monte Carlo, RiskMetrics).

Scenario/ Stress Testing

Scenario and Stress Testing Analysis.

RTV

Real Time Valuation (prices, FX).

FIA

Fixed Income Attribution.

MFC

Management and Performance Fee Calculation.

TCC

Transaction Cost Calculation (includes Actual/Target Cost Analysis).

GIPS

Composite Management.

BRM

Breach Management.

Legal Constraints a)

Legal/Regulatory Constraints for funds.

Corporate Actions

Automated processing of corporate actions.

Allocare AMS Web

Web based solution for investors and asset owners to analyze
portfolios anytime and anywhere.

Tax Reportinga)

Tax Reporting for several countries.
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Module

Description

Customized
Reporting

a)

Customized reporting in your look & feel based on individual
requirements.

MiFID Transaction
Reporting

MiFID II / MiFIR data setup and transaction reporting.

Reporting 2.0

Report customization, composition and design / development
modules

7.3

Standard Interfaces

Module

Description

Allocare GDF

Allocare General Data Feed (GDF) is a standard interface to import data
and export data from an Allocare AMS Database.

Market Data a)

Interfaces to market data providers (e.g. SIX Financial Information,
Bloomberg)

Custodiansa)

Interfaces to more than ten custodians (e.g. State Street, UBS, Pictet,
…) in multiple booking centers

Ordersa)

Interfaces to Brokers/Trading platforms (e.g. Bloomberg TSOX /
EMSX)

Settlement
Instructions

Instructions for custodians and brokers

Core Applications a)

Interfaces to Core Banking (e.g. Avaloq) or Investment and Fund Accounting Systems (e.g. GP3, SAP)

a)

Please contact Allocare Support for latest information on coverage.
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