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1. Introduction 
 

There are a number of Index Rules available including: 

• Identify if stock is in fund but not in Index 

• Identify if stock is in index but not in Fund 

• Compare instrument weighting in fund to weighting in Index – percentage difference – ((a%-

b%)/a%) 

• Compare instrument weighting in fund to weighting in Index – absolute percentage 

difference – ((a%-b%)) - outstanding 

 

2. System Set-up 
 

The following steps should be followed 

2.1 Set up in the Index in the Index Master 
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2.2 Map in Index Data.  

Note: Index constituents must also be set up already as securities in FundWare 

 

2.3 Upload the Indices file 

 

2.4 See The Index Constituents 

Go to Index Master and now you can see the Index Constituents. 
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2.5 In the Scheme Master, apply the specific Index to the Scheme 

 

 

2.6 The Rules can now be run – see Part 3. 
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3. RULES 
 

3.1 Securities in the fund must be in the index 
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3.2 Identify is security is in Index but not in Scheme 
 

 

 

3.3 Holdings must be within x% of Index weighting 
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4. CASE STUDIES 
 

4.1 Case Study 1: Stocks in Index not in Fund 
 

We ran a rule of Stocks in Fund not in Index, but before any stocks were added to the Index. 

We got the following results: 

 

 

We then added some of the stocks to the index: 
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We then re-processed the rules and got the below amended results 

 

 

The stocks which had been added to the index no longer appeared as exceptions. 

 

 

 

 

 


