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Systematic Macro Hedge

Fund

Regional macro sentiment as a systematic factor input.

Quantitative research · Systematic strategy Rates · FX · Commodities
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The profile

P L AY E R  T Y P E

Systematic macro hedge fund

T E A M S

Quantitative research, portfolio analytics,

systematic strategy

P R O D U C T S  U S E D

Global Macro Sentiment Indices

D E L I V E R Y

API into Python research environment and

factor models
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The challenge

A systematic macro fund running strategies

across rates, FX and commodities needs

signals that are Uªp<·`ø� êü¿å U<ª`ød åpUü ¿·<ª

<·død �påp·ü <üpd from the factors it already

uses.

The team isn't looking for commentary. It needs structured,

point-in-time time series ready to move straight into a

backtest, factor model or regime-detection framework.

Where typical sentiment data falls short

Too broad


¿pê·äüø<ª �·øUªp<·ªyøw ü�øêÐpU �Uø<êêpüø­¿vpê

English-only

� êêpêøª¿U<ª�ª<·�u<�pøê¿uåUpêøw�påpø­<Uå¿øê� �üêø<ÐÐp<åø�åêü

Raw scores
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How Permutable fits the workflow

The fund integrates Permutable's

Global Macro Sentiment Indices via

API into its Python research

environment.
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U¿­­¿d ü pêø<·døpÚu ü pêÕ

96

Countries tracked in

real time

70+

Macro indicators

11 yrs

Point-in-time

history
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In practice

Scenario — Potential regime shift in US rates

Monitor
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Signal
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Test
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Validate
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Deploy
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Macro narrative becomes measurable, testable and usable inside the systematic investment process.
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What this workflow delivers

Clean macro time series

¹òøU¿u·üå pêø<·dø­¿åpøü�<·øî0ø ·d U<ü¿åê

11 years of history
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Point-in-time data
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Multilingual coverage
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Regime detection
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API delivery
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