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Third-Party Accuracy for Financial Institutions

ECPI is best known as a leading provider of thematic, sustainability and custom indices with over 10 years of 

experience in providing the world’s largest financial institutions with investable solutions.

ECPI can now provide investors with the Independent Index Calculation Service.

Outsourcing the calculation of indices means:

- reducing operational risk 

- saving time and resources 

- fulfilling specific regulatory requirements

A Dedicated TeamA Dedicated Team

The Service and WhyThe Service and Why

Calculation Example: UBS LTA IndicesCalculation Example: UBS LTA Indices

ECPI’s Flexible Index Calculation PlatformECPI’s Flexible Index Calculation Platform The Final ProductThe Final Product

The ECPI Index Calculation Platform is flexible enough to calculate financial 

indices with a variety of weighting methodologies and algorithms and across 

all asset classes.

The Calculation Service covers the entire index management process:

-Calculation

-Corporate actions treatment

-Index rebalancing

-Customised index analytics

ECPI also provides an auxiliary consulting service throughout the index 

construction to help clients pick the most suitable methodology and 

algorithm.

ECPI delivers daily index 

compositions via email and FTP.

ECPI also publishes index 

information on major financial 

data vendors such as Bloomberg 

and Thomson Reuters on a daily 

basis. 

The delivery service comprises 

index analytics and periodic 

reports on the index performance 

and composition.

The ECPI Index Team has been 

calculating indices for over a 

decade. Not only has it honed 

its calculation skills and 

technological prowess, but the 

Team has ample experience of 

working directly with leading 

investors and delivering 

products on request.

The Index Team is proficient in 

calculating portfolios across all 

asset classes, from equity to 

money markets, fixed income 

to alternatives.

The UBS Liquid Transparent Alpha Strategy (“UBS LTA”) is aimed at obtaining 
a return which is substantially independent from the equities and bond markets.

Unlike traditional alternative investments such as hedge funds or private 

equity, this strategy is more transparent, cost-effective and liquid at any time 

in the daily stock market.

Calculation Example: Monte dei Paschi DYVA IndicesCalculation Example: Monte dei Paschi DYVA Indices

The Monte dei Paschi Capital Services (MPSCS) DYVA Index (Dynamic Volatility 

Allocator), based on a new methodology developed by MPS Capital Services, 

measures the performance of a dynamic monthly allocation strategy, based on 

one of the following portfolio allocations:

1. 100% equity

2. 60% equity, 40% Eonia

3. 100% Eonia
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Disclaimer

This document has been prepared by ECP International S.A., and/or ECPI S.r.l., and/or Mittel Corporate Finance S.p.A., and/or any of their subsidiaries and 
affiliates, being noted that ECP International S.A., ECPI S.r.l., and Mittel Corporate Finance S.p.A., are entirely owned by Mittel S.p.A., a company organized 
and existing under the laws of Italy, with registered office at Piazza Armando Diaz, N°7, I-20123 Milan, Italy (the “ECP Group Companies”) as part of their 
internal research activity. The information provided herein and, in particular, the data contained in this document are taken from information available to the 
public. All information contained herein is obtained from sources believed by it to be accurate and reliable. While the opinions and information contained in 
this document are based on public sources believed to be reliable and in good faith, ECP Group Companies have not independently verified the accuracy of 
such public sources. Because of the possibility of human, technical or whatsoever kind of similar error, however, such information is provided “as is” without 
warranty of any kind and ECP Group Companies, in particular, make no representation or warranty, whether express or implicit, as to the fairness, accuracy, 
timeliness, completeness, merchantability and/or fitness of any such information and opinions contained in this document. 

Accordingly, neither ECP Group Companies nor any of their respective directors, managers, officers or employees shall be held liable for whatever reason 
(including, without limitation, liability in negligence) for any loss (including consequential loss), expense, consequential, special, incidental, direct or indirect 
or similar damage, whether or not advised of the possibility of such damage, in connection with the fairness, accuracy, timeliness, completeness, 
merchantability and/or fitness of the information and opinions contained in this document and/or arising from any use or performance of this document or its 
contents or otherwise arising in connection with this document.

Any opinions, forecasts or estimates contained herein constitute a high-level information statement only valid as at the date of its release. There can be no 
assurance that the evolution of the information contained herein and/or any future events will be consistent with such opinions, forecasts or estimates. Any 
information herein is at any time subject to change, update or amendment subsequently to the date of this document, with no undertaking by ECP Group 
Companies to notify such change, update or amendment.

This document is not, nor may it be construed as to constitute a recommendation to make any kind of investment decision or an offer for sale or subscription 
of or a solicitation of any offer to buy or subscribe for any financial instrument. Accordingly, this document may not be used as a solicitation or an offer for 
sale or subscription, and any solicitation or offer shall be made only in accordance with all applicable laws and regulation, including, whenever applicable, 
the filing of a prospectus with the relevant authorities. ECP Group Companies are not financial advisors subject to special authorization and thus do not 
provide formal financial advice in the area of investment nor perform any asset management activity. ECP Group Companies recommend to potential investors 
wishing to be provided with formal financial advice in the area of investment to contact a financial advisor duly authorized by the competent regulatory 
authority of its country.

ECP Group Companies publish researches on a regular basis. This publication has been prepared on behalf of ECP Group Companies solely for information 
purposes. All the information contained herein is copyrighted in the name of ECP Group Companies, and none of such information may be copied or otherwise 
reproduced, except for personal use only, further transmitted, transferred, published, disseminated, redistributed or resold, in whole or in part, in any form 
or manner or by any means whatsoever, by any person without ECP Group Companies’ prior written consent. 
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Calculation and Delivery optionsCalculation and Delivery options

Output

- Daily .XLS and .CSV file 

- Other Formats available

Weighting Methodology

- Equal 

- Market Capitalization

- Customized

Variant

- Price

- Gross Dividend

- Net Dividend

Denomination

- EUR or USD

- Local currency

Frequency

- End-of-Day

- Real-time

Rebalancing

- Weekly, monthly, quarterly, annual

- Date-specific

- Event-specific

Corporate Actions

- Standard Ground Rules 

- Customized

- Daily Highlights

Back Test Calculation

Index Analytics

- Performance Attribution

- Fundamentals

- Risk Measures

Data Dissemination

- Electronic Mail,  FTP

- Data Vendors (i.e. Bloomberg, Thomson Reuters, Rimes)

ContactsContacts
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+352 26 845633
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