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The HSBC Alpha Strategy team offers a comprehensive Quants
data analytics service. Harnessing a database of

/ 000 stocks

to deliver bespoke reports to improve stock selection and
optimise portfolio construction.
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Our quantitative services

Harnessing data

* Flexibility

¢ Stock analysis
¢ Portfolio analysis
.

Special reports

PUBLIC

Analytical Power

¢ Consensus Data
¢ QOur algorithms

* Your criteria

¢ Proprietary output
¢ Regular updates

Flexibility

¢ Macro factors
¢ Styles

¢ Rankings

¢ |dea generator
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¢ Macro Factors

! T G Portfolio Analysis { 5 P
* Style Allocation M \
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Stock Analysis

¢ Style & Alpha Models
¢ Macro Sensitivities M
Interactive Tools

+ Build your Model
‘ # Sector Ranking
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Tools and models

Generating 14 monthly Style and Alpha Models ...
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....and our Advanced Tools including

Style
Strategy

2

Macro
Analysis
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User-friendly quants
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Choose entire suite of models or a selection

Monthly updates

Option to have an analyst call to discuss results

Modular pricing with volume discount
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The Toolkit

Equity Style Models
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Equity Stylizer

Value

Momentum
Value/Momentum
(Non-cyclical) Growth
Dividend

Buyback

Contrarian

Quality

Earnings Predictability
LT2

Short

StatisticalBull
StatisticalBear

Universal Alpha

Advanced Tools

*

*
*
*

Macro Sensitivity Analyser

Portfolio Analytics Tool
SuperScreener

Style Strategy Tool
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Description

Displays decile-ranks of all ¢.7500 stocks in all models at one glance

Screens for attractive value stocks combining various factors on a risk-adjusted basis

Combines various price-/sentiment and fundamental-related momentum factors

Combines of 67% Value and 33% Momentum screens

Identifies growth stocks with above-average growth visibility and rising growth momentum with attractive valuations
Screens for High Yield stocks that score well for predictability, growth & quality

Identifies stocks that are already subject to sustainable buybacks, and achieve high buyback yield

Screens for out-of-favour stocks that could be rediscovered

Combines high margin/profitability, free cash flow generation, low gearing and below-average balance sheet risk
Aims to identify stocks with high certainty of predicted earnings

Generates alpha with very strict limitation on stock turnover (rebalancing)

Identifies potential “SHORTS"” by combining high valuation, low/negative momentum, low quality, low/negative growth
Stocks best suited to high conviction bullish market view

Stocks best suited to high conviction bearish market view

Combines sector-based and region-based alpha sources into a single model

Description

Analyses the sensitivities of stock/sectors/countries to change in macro factors
Comprehensive portfolio analysis of investment style exposure

Flexible, interactive Tool to construct customized portfolios and stock screens
INPUT the preferred styles - OUTPUT sector rankings
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Meet the team
Our specialists

Germany

A

Volker Borghoff* Dr. Philipp Kaufmann*, CFA  Alexandra Koehl*
Global Head of Alpha Global Alpha Strategist Global Alpha Strategist
Strategy

\J
(S

HSBC Trinkaus & Burkhardt AG ~ HSBC Trinkaus & Burkhardt AG  HSBC Trinkaus & Burkhardt AG
volker.borghoff@hsbc.de philipp.kaufmann@hsbc.de alexandra.koehl@hsbc.de
+49 211 910 3298 +49 211 910 1458 +49 211 910 2683

* Employed by a non-US affiliate of HSBC Securities (USA) Inc, and is not registered / qualified pursuant to FINRA regulations
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For more information on our services and tools please contact our Research Direct team:
research.direct@hsbc.com

London

Piers Butler

Head of Global
Research Direct

HSBC Bank plc
piers.butler@hsbcib.com
+44 20 7991 5518

P

Guillermo Berger

Associate Director

HSBC Bank plc

guillermo.c.berger@hsbc.com

+44 20 7991 5283

Hong Kong

Derek Hamilton

Associate Director

The Hongkong and Shanghai
Banking Corporation Limited

derek.hamilton@hsbc.com.hk
+8b2 2822 3053

PUBLIC

Jackit Wong

Associate Director,
FX Strategist

The Hongkong and Shanghai
Banking Corporation Limited
jackit.w.s.wong@hsbc.com.hk

+8b2 2841 6245
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Want to know what our 10-year Treasury vyield forecast
is or where we see GBP-USD by the end of the year?

To get the answer to these questions and any others
you may have on our research just email us at

askresearch@hsbc.com

Any time, any place...
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Update your Global
Research app

¢ For faster downloads and integrated video

¢ Keeping you up-to-date with our latest
economic and investment views

¢ Find HSBC Global Research on the App Store
and Google Play
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<X> gligall: Research

Our Picks Brexit Trade

The HSBC View

Our multi-asset summary

Economics

N

-

Global Economics Currency Outlook
Quarterly RORO Playbook for FX

Diverging Fortunes

Equities Fixed Income
>

EM Action
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Notes
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Our multi-channel research

Website

*

All our Research,
including multi-asset,
thematic and daily
reports, is available on
research.hsbc.com
Subscribe by asset
class, analyst, region,
country, sector, ticker,
and periodical

View our essential daily
and weekly highlights

<X> HSBC

Global Research

Mobile app
¢ Available on iOS and

Android phones and
tablets

Download the app from
the App Store or Google
Play, search Global
Research

2 Download on the
[ ¢ App Store

GETmTON
» Google Play

The Macro Brief

S SYMPHONY

J/ Qoo 7
Podcasts Symphony
¢ Subscribe to all our * Access the Symphony
audio and video reports Market

on your personal phone
or tablet

¢ Add the HSBC Global

) ) Research app
¢ Special podcasts include

The Macro Brief, The
Equity Brief and The
ESG Brief

¢ How to subscribe: Scan
the code

¢ Use the smart search
function to find reports

‘X’ g \ggg Research

Other platforms
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Bloomberg
Bluematrix

Factset

Markit Hub

Red Deer

Refinitiv

Research Exchange
ResearchPool

S&P Global Market
Intelligence

Visible Alpha/ONEaccess



