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DEFINING QUANTITATIVE STRATEGIES

RULES-BASED SYSTEMATIC AUTOMATEDAUTOMATED
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PORTFOLIO MANAGERS VERSUS QUANTITATIVE MODELS

Optimization

Analyzing large datasets

Reacting quickly to environment

Leveraging experience

Building trust with others

Strategic thinking



BENEFITS OF QUANTITATIVE STRATEGIES

Improving portfolio value creation

› Diversification

› Efficient decision making

› Maintain active risk in a constrained opportunity environment
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MACRO VS TREND
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MODEL SELECTION: FINDING THE RIGHT FIT
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IMPLEMENTATION: CRITICAL LAST MILE

BOTH REQUIRE SUBSTANTIAL TIME AND COMMITMENT FROM THE INVESTMENT TEAM

Investment team considerations

Proprietary Quantitative Investment Strategies (QIS)

› Tailored solution
› Easy maintenance and enhancements

› Extensive range of models
› Efficient implementation

› Fees/cost
› Overfitting

› Intellectual property
› Crowding



INTEGRATING QUANTITATIVE STRATEGIES 
IN FIXED INCOME PORTFOLIOS

STRICTLY CONFIDENTIAL 8

 PLAYS A KEY ROLE IN A PORTFOLIO

 MODELS COMPLEMENT PORTFOLIO MANAGERS

 REQUIRES 

 PRUDENT SELECTION
 PROPER IMPLEMENTATION
 EFFECTIVE OVERSIGHT
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AQ



• This material is for informational purposes only and is being furnished on a confidential basis to a limited number of prospective investors, it is not and shall not be regarded as advertising of 
any services within the territory of the relevant jurisdiction. TCC and/or its affiliates, consultants, directors, partners and employees, including those preparing and issuing this material, do not 
give any representations or warranties in relation to the accuracy, validity or complicity of the information of this material, including without limitation the factual information obtained from 
publicly available sources considered by TCC to be reliable; and do not accept any liability for any consequences of using the information contained in this material, and for the applicability of 
this material for the specific purposes and objectives of this material recipients. 

• This material is not and cannot be regarded as a strategic, investment, financial, legal, tax and/or any other advice. The recipient of this material is recommended to separately obtain 
consultations of respective professionals on strategic, investment, financial, legal, tax and/or any other matters. 

• Past performance is no guarantee of future results. Investments are subject to risk, including the possible loss of principal. There is no guarantee that projected returns or risk assumptions will 
be realized or that an investment strategy will be successful. No representation, warranty or undertaking is made as to the reasonableness of the assumptions made herein or that all 
assumptions made herein have been stated. Different types of investments involve varying degrees of risk, and there can be no assurance that the future performance of any specific 
investment, investment strategy, or product made reference to directly or indirectly in this document, will be profitable, equal any corresponding indicated performance level(s), or be suitable 
for your portfolio.

• The information contained in this material may be changed, revised, redrafted and amended, without any obligation of TCC to notify the recipient of this material of such changes, revisions 
and amendments.

• This material is not an offer of any services or an offer to enter into any agreement, nor is it an analytical material. TCC provides its services exclusively under an agreement with the client 
subject to the applicable legislation. By submitting this material the generation group does not represent or warrant and does not accept any obligations (whether expressed directly or 
indirectly) in relation to rendering any services, the quality of the services, or their applicability for the specific purposes and objectives of this material recipients. TCC will not render services 
to any potential client, should rendering such services contradicts the legislation of such client’s jurisdiction. 

• This material or any portion hereof, may not be reproduced or redistributed without the written consent of TCC.

GENERAL DISCLAIMERS
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