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AlphaSource

Fund Management Products

 

Long / Short Equity 
 

The Long/Short Equity service calculates a credit rating of a company and measures the credit score against the firm’s equity valuation.  This determines if the company's listed equity valuation is undershooting or overshooting its credit rating score.  A Composite Rating is calculated by combining a company's credit rating with its equity valuation.   

 

Composite Ratings are produced by the global rating agency Rapid Ratings.  Composite ratings can be generated on any listed equity in the United States, Canada, Singapore, United Kingdom, Australia and New Zealand.  Composite rating reports are packaged as individual reports, pairs, sectors, markets or for user defined portfolios. Additional data items that are specific to the underlying listed equity covered in the report can also be provided.  This product is marketed to long/short funds, long only managers and active hedgers.  

 

Merger Arbitrage
 

Event Driven fund managers receive detailed forensic accounting and performance information on companies, industries and business segment analysis to support spin-offs and other corporate reorganization details.  All pertinent corporate action information that is portfolio or company specific can also be accessed.

 

Convertible Arbitrage
 

An integrated data set to address convertible arbitrage strategies is also produced.  This product identifies the overshooting or undershooting performance of a companies listed equity and includes additional data items that match sectors, identify pairs, market capitalization, cash flows, pricing and conversion features of the convertible security.  

 

Distressed Debt and High Yield

 

A series of information products for high yield and distressed investment fund managers integrates rating momentum, terms and conditions, descriptors; subordinations of issues, credit default swap data and time series data.  

 

Capital Structure Arbitrage
 

An information service to support capital structure arbitrage incorporates corporate structure information, issued securities, market and trading data is package to analyze and trade the anomalies in company’s balance sheet.  
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