CASE STUDY

CRRM3 training data & signals

Efficient, Actionable Informational Advantages CRRM3

regarding Climate and Energy Policy

3-D CLIMATE-RELATED
RISK MEASUREMENT

using ethica”y sourced, objective, tickerized data TRANSPARENGY. AUTOMATED

AT A GLANCE

CHALLENGES

 Finding solid, investable technical signals
regarding climate-related policy shifts that
go past talking points.

e Information Overload

BENEFITS

o Direct Alpha: Spot policy shifts as they occur,
even in the most technical areas.

o Time Savings (Datafeed): Tickerized data
c1|igns to automated work flows, speeding
integration, signa| detection, and execution.

o Time Savings (Dashboard): Daily morning
scan reduced to 5 minutes; research time
reduced by 50%.

Moving Average Convergence Divergence
MACD - Policy MACD - Tickers

BCMSTRATEGY, INC.

OBJECTIVES

Capital Markets: The Strategic Analyst team needs to assess how a
sector and individual firms within that sector will be impacted by
climate-related public policy shifts. Today’s policy decisions regarding
renewables subsidies, green finance, carbon and transition credits, and
climate-related disclosures have a material impact on a firm’s growth
prospects and risk profiles. But policy shifts in these technical areas are
drowned out by the noise of the news cycle and talking points. Markets
require more targeted information to make solid investment decisions
based on facts rather than sentiment.

SOLUTIONS

Datafeeds: Daily tickerized datafeeds align with automated workflows,
delivering multivariate time series data that enable quantitative
measurement of policy and market reaction functions and bespoke
signals/alerts.

Dashboards:  Interactive data visualizations (including MACD/RSI
caleulations and a Momentum Index showing daily policy trajectory
estimates) with direct access to official sector source materials. The
dashboard replaces time-consuming daily morning scan and reinvents
the research process with a more efficient, objective tool that delivers
the pulse of the policy dialogue at the fingertips of knowledge
professionals.

BENEFITS

Smarter Alpha -- Informational Advantages

Make smarter, data-driven risk pricing decisions by sourcing
immediately actionable, objective, quantitative data directly from
decision-makers. Be ready to maximize alpha when the policy shift
finally attracts media attention.

Operational Efficiency

Tickerized data feeds and interactive dashboards accelerate alignment
to decision and analytical processes, freeing knowledge professionals
from hunter/gatherer mode and enabling them to spend more time on
higher-value analytics.

Exclusivity, Validation, Objectivity

The process that generates the quantitative data is patented in the
United States. It measures momentum and volatility using a process
designed from the beginning to avoid embedded bias. Since 2020, the
data has been winning awards on the global stage. The data
generation process from the beginning has respected copyrights.
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