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Press Release:
       



        Source: AlphaEngine Global Investment Solutions, LLC
Kodak Retirement Income Plan Seeds SMART Alpha® Program: Funds Could Get Paid to De-Risk
Plano, TX–November 29, 2011: AlphaEngine Global Investment Solutions, LLC (www.alphanegine.net) announced the Kodak Retirement Income Plan (KRIP) as the seed investor in its SMART Alpha® investment program. This unique absolute return strategy focuses on generating strong absolute returns, especially during periods when equity beta and typical absolute return strategies struggle to perform (e.g., 2008 and 2011) and when typical corporate pension liabilities rise. An allocation to this unique strategy can help investors de-risk their portfolios without sacrificing upside.

Timothy Barrett, Director, Pension Investments Worldwide at Kodak, said: “KRIP has a long and positive history of implementing innovative investment strategies. As a corporate pension plan, we need strategies that can generate strong returns which truly diversify asset risk, and have a positive correlation to liabilities. The SMART Alpha® program leverages positive performance they generated for clients in 2008-2009 through SMART Rebalancing®, and creates a much more effective strategy for a corporate pension fund.” 
Arun Muralidhar, Chairman and co-CIO of AlphaEngine, said: “We are honored to have KRIP as a seed client for SMART Alpha®. KRIP has a proven reputation as a well-run, innovative fund and many of the managers they seeded are industry legends.  Our SMART Rebalancing® generated strong returns for pension funds in 2008, when most other funds (pension funds, endowments, foundations, and even fund of hedge funds) underperformed. This reinforced our conviction that funds carry many implicit risks that can be managed through an innovative absolute return product. Pension funds cannot pay benefits with “less losses” and, hence, any attempt to de-risk must ensure a return that exceeds the return of the liabilities. The evaluation process was extremely comprehensive and Tim, his colleagues, and consultants gave us valuable feedback to improve the product. ” 
AlphaEngine Global Investment Solutions LLC, a U.S. company headquartered in Plano, TX, with offices in Virginia, is an SEC-registered investment manager with unique products for innovative investors, including pension plans, endowments, foundations, outsourced CIO platforms, and fund of hedge funds. Programs include effective beta and currency management programs, and using overlays (with futures, forwards and options) that also help with effective liquidity management. AlphaEngine’s parent company, Mcube Investment Technologies, LLC (www.mcubeit.com), licenses its award-winning AlphaEngine® software to some of the most sophisticated pension funds globally. 
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