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alphaengine

next generation investment management



Effective governance requires managing Alpha and Beta transparently

AlphaEngine™ facilitates optimal portfolio construction, better
performance and risk management through the implementation of:

Effective Portfolio Structuring:

¢ Informed asset allocation process at the total fund level

o Style / Sector / Market structuring strategy within an asset class or hedge fund category

e Evaluation of Rebalancing relative to other alternatives (e.g., buy and hold)

e Use cash flow decisions effectively to structure portfolio to improve returns and reduce risk

Risk budgeting framework to manage Alpha and Beta

Improved manager selection and allocation in multi-manager funds
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AlphaEngine™ has the functionality to:

Ensure Governance

Easily model your fund’s structure, policy asset allocation and benchmarks to measure and
evaluate all investment decisions. This allows you to identify all decisions being made in the
fund and expose implicit decisions that are not being managed (e.g., manager benchmarks
different from fund benchmarks, “buy and hold” decisions)

Facilitate Transparency and robust investment process
Formalize every decision and understand the impact of each decision individually and its
contribution to total portfolio returns /risk.

Multi-user access allows ClOs and Boards to easily review efficacy of all decisions.

Deliver Alpha
Ensure that every investment decision (across all asset classes) in the portfolio generates
alpha. Convert sources of risk into opportunities for better return.

Pro-active Risk Management
Structure decisions to incorporate desired risk objectives, and better understand portfolio
level risks.

Generate a[pha from every decision,

while managing overall portfolio risk







