QUANTITATIVE ANALY TICS

DRIVING INFORMED DECISIONS

Your smart investment decisions require the highest
quality data and powerful analytical tools. Now you

can increase your research power and efficiency, gain
new back testing flexibility, and improve modeling and
simulation capabilities—all while enhancing your data
quality and reducing the costs of data management. Our
normalized financial database and powerful analytical
capabilities come together in one place with our research
and production tools for advanced quantitative analysis.

ONE NORMALIZED DATABASE

Your quantitative process is only as good as the data
behind it. Our normalized database brings you the
comprehensive, timely and accurate data you demand.

Comprehensive

We integrate the premier market data content you rely
on in one normalized database, including data from
Thomson Reuters, Standard & Poors, MSCI, Russell, and
Dow Jones. We map information from all data vendors
and your own proprietary data to a single, unchanging,
unique identifier, so you have the transparency into

the data and the flexibility you need for accurate and
sophisticated analysis.

Timely

Our normalized database is locally deployed for maximum
security, speed and flexibility. Data is automatically
updated intraday to your server, which simplifies the
process of ingesting, updating and maintaining different
vendor data sets.

Accurate

Data integrity is a top priority for us. With rigorous
automated and manual quality checks, unique symbology
mapping and maintenance, the data you work with is
always the highest quality—so you can focus on alpha
generation.

SOLUTIONS THAT FIT YOUR WORKFLOW

Access this fully global, integrated content through our
software solution, MarketQA™, our database solution, QA
Direct™, and our high-frequency data capture and storage
solution, FasTick™. Utilizing an open architecture of
industry standard technology, these solutions expand to
the needs of your business.
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MarketQA™

Gain control with a unique tool for quantitative research
and production. Our powerful proprietary scripting
language gives you the flexibility to control the data and
deliver fresh analysis.

We offer the analytical tools you require for:

» Screening: Perform time-series based filters on
selected criteria across multiple vendors for your
investable universe.

* Factor building: Seamlessly access your data with the
powerful language of MarketQA. Develop custom time-
series based factors and test them for inclusion in your
strategy.

* Modeling: Create your model based on the factors
you've determined drive stock returns. Build custom
fractiles, perform cross-sectional analysis, and compute
complex statistical analysis.

» Backtesting: Use the unique flexibility of our
mathematical programming language to test the
historical performance of your model. Simulate your
portfolio strategy by controlling your input variables,
rebalancing frequencies, and factor weighting schemes.
And, our locally-installed database delivers unmatched
processing performance for your backtests.

* Performance attribution: Gain valuable insight into
your portfolio’s sources of return by constructing
sophisticated attribution queries, or by seamlessly
accessing your portfolios in Portfolio Analytics for
detailed attribution analysis and reporting.

* Production: Automated batch processing, time-based
and event-driven triggers, and our unmatched data
updating capability allow you to implement the model
in your production environment.

QA Direct™
Access a normalized database—directly. Benefit from the

advanced database structure, extensive data offerings and

fast implementation of QA Direct.

» Direct access: Access best-of-breed, integrated content
from multiple vendors.

* Advanced database structure: Utilize Microsoft® SQL
Server 2005 or Oracle with fully-documented database
schema and diagrams.
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Consolidate research
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NORMALIZED DATA

* Pricing, forecast and
fundamental data, including
tick data

* Unique data from Thomson
Reuters such as I/B/E/S,
Reuters Fundamentals,
StarMine, Datastream and
more

ACCESSIBILITY AND POWER

* Locally deployed with
automatic updates

* Unparalleled processing
performance and robust
batch processing

* Access the database directly
in Microsoft SQL Server 2005
or Oracle

SOPHISTICATED ANALYTICS

* Dynamic, proprietary
mathematical language

* Time series based factor
generation and advanced
quantitative analytics

ONE GLOBAL NORMALIZED DATABASE

The global, normalized database of Quantitative Analytics powers each stage of your workflow—from data management to analytics.
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QUANTITATIVE ANALYTICS

* Extensive data offerings: Each vendor set is interlinked through our proprietary
mapping system. Plus, our database is designed to be fully expandable for additional
content sets.

» View latest data updates: Access data update log tables to easily view changes.

FasTick™

Perform detailed analysis of real-time and historical tick data. FasTick is our high-frequency
tick data capture and storage tool paired with highly compressed and optimized historical
data. And FasTick is fully integrated with MarketQA, providing direct access to multiple
pricing, fundamental and forecast data sets.

* Connection: Benefit from seamless integration of historical and real-time tick data.

* Intelligence: Unique tick data normalization techniques and unparalleled performance
provides no loss of data precision. Powerful, flexible API’s give you fast and efficient
access to data.

» Depth: Integrated historical corporate actions and rapidly expanding data sets offer a
unique content edge.
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MarketQA provides fast, efficient access to functions, templates, unique data and sophisticated analytics.

Integration with other software and databases

MarketQA and QA Direct can be linked to other commercial, statistical and portfolio
optimization software packages, such as SAS, Matlab, R and S-PLUS® - making it easy
for you to streamline your workflow into a fully integrated, quantitative solution.

Talk to us

At any time, our experienced support team is available to speak with you. Our global team
of product specialists provides software training for new users, ongoing assistance, and
daily support for financial research projects that require backtesting, model development,
strategy simulation and database expertise. Our specialized group of dedicated technicians
is experienced in server operating systems, networking and database administration. We
are committed to delivering the timely and informative help your team expects.

Send us a sales enquiry at:
financial.thomsonreuters.com/sales

thomsonreuters.com
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