
ICE Separate Account Data from EPIPER 
 

 
Build and model Separate Account Portfolios using the ICE application.  
Generate dynamic asset allocation and comparative performance 
reports. 

 



 
The ICE application allows you to compare any number of Separate 
Accounts to an Independent Variable.  In this scenario we are comparing 
several Small Cap Growth Managers to the Russell 2000 Growth Index. 
 



 
This detailed factor analysis table/report highlights critical data including 
Beta, Alpha and Sharpe ratio in a format and can be sorted. 
 



 
Plot several of these Separate Accounts versus the Independent Variable 
(IV) to visually get a feel for where they lie in terms of Risk and Return. 
 



 
Generate detailed PIPER Profiles for each of the Separate Accounts. 
Available in PDF format, these reports give great insight into the product 
itself and include brief commentary. 
 
 


