FTS Real Time Client: Student Performance
Instructors receive a “moderator” account for each section, and using that account, they can monitor
the current market values as well as the historical performance of all the students in the section. The
historical analysis also calculates a performance report and ranks students according to different
performance measures.
There are also additional reports that we can send you by request; these are listed at the end of this
document.
Current Market Values
A chart of current market values is obtained from the Reports menu, and is available to both students
and moderators:

“Traders only” excludes moderators (so you account and those of teaching assistants). Once you select
the report you want, you get a chart such as the following, where we have grayed out the student
trading names since this is a chart taken from an actual class:

When students see this performance chart, they do not see the student names.
Performance History
Historical performance is obtained from the Instructor Reports menu:

The instructor reports window looks like the following:

Once you click “Download Performance History,” you will be able to generate the following reports:

Student account information shows you the trading name and password of every student in your
section.
Performance summary calculates historical performance measures, as shown in this table, where again
we have grayed out the student names:

The first line is the performance of the benchmark; for US denominated cases, it is the S&P500 index.
For other countries, it is an appropriate equity index.
The following measures are calculated for each student and for the benchmark. Details of the
calculation are in the “Performance Measures” topic of the teaching guide; that description also has a
link to an Excel spreadsheet that lets student calculate the measures themselves.








Sharpe Ratio
Average Return
Volatility
Alpha
Information Ratio
Daily Value at Risk (VaR)
Treynor Ratio (not in the screen shown above, you have to scroll over to the right)

In addition, the ranking of each student according to each measure is also shown.
Performance on a Date
Just above the table and below the Generate Report button, you will see “On Date” and a dropdown
with the dates from the beginning (i.e. when the accounted were created or reset) to today. You can
select the date on which you want the performance history. This is useful in several ways:





You could do a periodic grading, for example, weekly. In this case, what matters to the students
is consistency in their performance week-to-week rather than just the performance at the end
of the semester.
You can have a final date at which you will grade the performance, but let the students continue
trading after that date. This is particularly useful if you forget to tell us to halt trading on a
specific date!

Individual Student History
You can download and analyze the complete history of any student:

Student trading names appear in the dropdown and once you select a student, you can download their
history. Once you do, you get exactly the same window as the student gets when they download their
own history and can generate any of the reports the student can. These are described in more detail in
the sections of the teaching guide, e.g. the Quick Introduction to the FTS Real Time Client and specially
the write up on Performance Measures.
Additional Reports
If you request, we can send you the following additional reports:


A table showing you every trade and the profitability of every trade for each student
o This is the same report as the “P&L Report” that students can generate, except that we
send you the report for all students in your section
o Account access: how many times a student logged in to their account.
 Note that you can generate a trade activity report (who traded on what day and
how many securities) as described previously.

