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A POWERFUL OPERATIONAL TOOL FOR THE AM INDUSTRY 

A NEW APPROACH FOR INDEPENDENT PERFORMANCE DATA 

amLeague 

 Independent 

 Neutral 

 A producer and supplier of 
professional performance 
research data to investors, 
asset managers and 
consultants 

 An Index Administrator 

 A consultant: does not 
comment nor express any 
opinion about the 
performance rankings 

 A fund selector 

 A multimanager 

  
amLeague IS: 

 

amLeague IS NOT: 
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amLeague provides an innovative solution for investment services 
based on its capacity to run and manage Notional Portfolios. 

NOTIONAL PORTFOLIOS, REAL PERFORMANCES 

amLeague 

Notional Portfolios are ‘Real Life Like’ Portfolios: all operations 
are performed as on real accounts, including trading issues. 

 
i.e.: As a Notional Bond is a perfect equivalent to a Physical 
Bond, same are amLeague Notional portfolios an 
equivalent of real managed accounts. 
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The amLeague_Trading Platform emulates real trading conditions: 

 Portfolio managers choices: investment universe, guidelines, trading rules, etc. 

 Market conditions and liquidity are scrutinized to provide portfolio managers with 
the same price they would obtain on the market for an equivalent deal (ITG 
Partnership) 

ACE® adjustment algorithm to calculate Real time execution prices conditions  
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The amLeague _Notional Portfolios Platform is a proprietary system that: 

 Calculates NAVs: same set of rules, same forex rates, closing market 
prices, corporate actions,… 

 Assembles, verifies and disseminates all performances in a timely and 
accurate manner 

 

Asset managers decide to publish or not their notional portfolio performance 
www.amleague.com 

from TRADING PLATFORM to NOTIONAL PORTFOLIOS 
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www.am-league.com  

A reliable STP chain 
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Same Level Playing Field (SLPF): fully comparable data 

 Condition to participate: asset managers registered for investment services 
by a local authority 

 All Guidelines are set by institutional investors of our Investors Club 

A unique set of guidelines for all participants enables investors to get fully 
comparable data without having to sort apples and oranges 

Customized Guidelines:  free guidelines 

 Asset managers build an independent track record, certified by amLeague, 
without any need of seed money, based on tailor-made guidelines 

 Asset managers demonstrate, on invitation by an investor through a RFP 
Process, their ability to manage a portfolio 

amLeague widens its ability to serve asset managers and investors, working 
on the most consistent framework regarding their priorities 
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Standardised Guidelines 
(SLPF) 
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amLeague  DATA FEED 

amLeague OPERATING SYSTEM 

Customised Guidelines 

amLeague_NOTIONAL 
PORTFOLIOS 

Asset Managers Notional Accounts 
(Public/Private) 

 STP CHAIN: Checks – Trades – 
Valuation – Control 

 
 INDEXING FACTORY: Indicial 
NAVs – Composite portfolios – 
Strategies vs Indices 
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 Data 

Research 

Indexing 
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Investors Club 

 Specify the 
guidelines for the 
SLPF framework 

 100+ members 
(FR+CH) 

 

Technical partners 

 Market data 
providers 

 SRI and Style 
rankings 

Press partners 

 Performance 
communication 

 Enhanced visibility 
for participating 
asset managers 

Relationships feeding the workflow 

Supported by 
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 amLeague publishes public rankings (based on the Same Level Playing 
Field framework) which ensure fully comparable performance data 
delivered to investors 

 amLeague API provides the community with an extensive list of Advanced 
Performance Indicators (i.e. volatility, TE, Sharpe, IR, alpha, beta, 
drawdown,…) 

 amLeague Selection Tools allows users to set their own criteria in order 
to sort asset managers by different types and to select homogeneous 
multi- managers strategies 

All data from am-league.com is accessible for free to investment professionals 
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amLeague DATA 

Clear, reliable and transparent information 
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 amLeague publishes detailed Research Reports both for the portfolio 
manager (IRR, confidential) and for the investment community (PRR) 

 As an independent actor, amLeague provides asset managers with the 
amLeague_Certification service for a fund/mandate and/or for a track 
record built up on amLeague platform 

 amLeague_RFP Process offers a full RFP service to investors from 
defining the framework to producing dedicated and accurate reporting 
products 

In depth amLeague Research enables CSA scheme 



ACTIVE MANAGERS DATA 
amLeague RESEARCH 

13 Detailed reports can be uploaded at any given frequency 
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amLeague_INDEXING service enables investors, multi-managers 
and distributors to invest on replicas of notional portfolios, either on a 
single asset manager or on a multi-managers scheme 

 amLeague  acts as an index administrator: engineering ‘active management 
indices’, either public (eg. Low Beta, Smooth Alpha, …) or customized ; 
then undertaking the methodology + calculation agent + dissemination 
functions 

 These single- or multi managers indices can be perfectly replicated into 
‘real life’ financial products (3 concrete achievements as of today) 

amLeague_INDEXING enables investors to get a full replication product 
of notional portfolios 
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Any indicial manager offering indicial capacities 

Dedicated 
account 

amLeague indexing Factory 
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To be more visible: 

press/tv, Roundtables, 
amLeague newsletters,…  

To benchmark your 
public portfolios: 
Perf, risks,s tyle,… 

To make your financial 
intelligence fully portable 
while keeping control and 

retribution  

To receive real time 
information from your 
concurrent portfolio 

managers 

To run a central 
reference portfolio, 
support of effective 
funds and mandates 

To meet Institutional 
Investors (FR, CH,…) 
via amLeague Club 

To be selected into 
Institutional 

multimanagement 
dedicated funds 

To backtest new 
possible projects; 

Track record 
without seed 

money 

To enhance your 
marketing actions: 

awards, events,… 

To be selected 
into public 
amLeague 

indices 
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EUR 20 000 / year 
Fixed membership fee 

Free 

Freemium 

 

 Electronic subscription process 

 Access to amLeague Trading 
Platform 

 Public participation to 
amLeague rankings 

 Eligibility to amLeague awards 
after 3 years 

Premium 

 
 Freemium offer 

+ 

 Strong visibility through 
amLeague initiatives 

 Marketing support services 

 Certifications, customized 
guidelines, track records 

 Member of amLeague Club, 
gathering institutional investors 
and asset managers 

 Eligibility to amLeague indices 

 Enhanced reporting services 
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To benefit from really 
SLPF performance 

tables 
To check and challenge 

soliciting asset 
managers 

To build your own 
discretionary active 
management index 

To get a real time 
observatory of active 
management industry 

To test a panel of 
possible portfolio 

managers with your 
own guidelines 

To promote 
’unbundling’: 

financial 
intelligence vs 

operational 
security 

To build up a 
RFP 

To meet portfolio 
managers in a purely 
professional context 

To have your 
own index 

replicated into a 
dedicated fund  
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Direct contact with amLeague executives 

‘Trade-off’ philosophy 

 Customized performance/risk 
analytics 

 Proprietary indices / strategies 

 Assistance to RFP 

 Upon demand services 
(presentation to Institutional 
boards, etc.) 

 Institutional support 

 Consultation group (eg. 
Guidelines, new mandates,…) 

 Corporate presentations during 
amLeague Club 

Investors support 

 

amLeague service 
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amLeague PARTICIPANTS  
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amLeague Mandates 
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amLeague Europe Equities – 1 year rankings  

Source: amLeague, 31 July 2015 
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amLeague Europe Equities – Guidelines 

amLeague Mandate Guidelines 
guarantee ‘same-level-playing-field’ for 
each and every participant in amLeague 
tables:  

 Fair competition: same set of rules 

 Complete track record by participant 

 Comprehensive performance analysis: 
basic performance indicators, 
Advanced Performance Indicators 
(APIs), Extra-financial performance 
indicators 
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INTERNATIONAL COVERAGE 



CONTACTS 

amLeague – rue du Cendrier, 24 – CH1201 Geneva 

Tel.: +41 (0) 22 518 09 70 – info@am-league.com – www.am-league.com  

amLeague Team  

  Antoine Briant – CEO: abriant@am-league.com 

  Nathalie Fenard – Head of Operations: nfenard@am-league.com 

 

Do not hesitate to contact us for more information, or visit our website: 
www.am-league.com 
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