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Recapping Last Week
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Building Quant Strategies



From Views to Strategies
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Breaking Down a Strategy’s Edge



Breaking Down the Edge: Source
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Breaking Down the Edge: Why You?
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Brains: Know What Others Don't
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Pros & Cons of a Brains Edge



Brawn Edges: Do What Others Can’t
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Bravery: Do What Others Will Not



The Customer’s View of Your Strategy



Evaluating a Strategy as a Customer
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The Customer’s Dilemma
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The Sharpe Ratio

http://www.moneychimp.com/articles/risk/sharpe_ratio.htm


Missing piece: Correlation
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The Fundamental Determinants of 
Performance
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Examples of Strategies & Views



Breaking Down the Edge: Source
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Informational Edge: 
Predicting Future Business Performance

●
○
○
○

●

○



Informational Edge Case Study
Credit Cards
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Informational Edge Case Study
Google Trends
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Informational Edge Case Study
Satellite Images
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Informational Edge Case Study
Processing Quarterly Filings



Trying your ideas…
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Thank You!


