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Redhedge focuses on managing liquid alternative Relative Value Credit Market-
Neutral strategies. Our strategy is founded on the fact that short-term price 
volatility can temporarily lead to the relative mispricing in credit markets 
leading to relative value trading opportunities. Our core investment philosophy 
is to maintain consistency and discipline regardless of market direction, 
volatility or conditions. By maintaining this disciplined approach, we can 
minimize the volatility and potential negative drawdowns. The investment 
process consists of idea generation and relative value credit selection. Portfolio 
construction is driven by the team’s quantitative approach combined with 
fundamental credit analysis. This repeatable and disciplined process is focused 
on identifying the most attractive relative value credit opportunities across the 
European credit universe.

0.55%

0.77%

2.50%

IE00BD1R9143

RRVCBAE ID

23 Sept 2016

120mm EUR

1.00%

25.00%

Weekly

100K EUR

Andrea 
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0.97-0.13%

2016 0.16% 0.39% 0.23% 0.01% 0.80%

2017 0.17% 0.10% 0.39% 0.07% 0.89% 0.22% 0.40% 0.04% 0.38% 1.59% 0.75% 0.02% 5.13%

2018 0.93% 0.21% 0.25% 0.17% -0.06% 0.25% 0.37% 0.34% 0.06% 0.04% 0.32% -0.34% 2.57%

2019 0.42% 0.01% -0.16% 0.01% 0.05% -0.21% 0.37% -0.02% 0.38% 0.46% 0.44% 0.24% 2.01%

2020 0.48% 0.12% 1.91% 0.80% 0.18% 0.02% 0.87% -0.02% 0.32% 0.08% 0.13% 0.05% 5.03%

2021 0.08% 0.06% 0.23% 0.24% 0.20% 0.09% 0.01% -0.15% 0.02% -0.01% 0.07% -0.11% 0.72%

2022 -0.01% -0.20% -0.23% 0.21% 0.16% 0.66% 0.06% 0.44% 0.03% 0.36% -0.11% 0.45% 1.82%

2023 -0.72% -0.17% 0.94% -0.36% -0.10% 0.19% -0.50% 0.83% 0.46% 0.52% -0.53% -0.28% 0.26%

2024 0.27% 0.21% 0.08% 0.55%

0

20

40

60

80

100

120

140

160

95

100

105

110

115

120

125

Ju
n
-1
6

O
ct
-1
6

M
a
r-
1
7

A
u
g
-1
7

D
e
c-
1
7

M
a
y
-1
8

S
e
p
-1
8

F
e
b
-1
9

Ju
l-
1
9

N
o
v
-1
9

A
p
r-
2
0

A
u
g
-2
0

Ja
n
-2
1

Ju
n
-2
1

O
ct
-2
1

M
a
r-
2
2

Ju
l-
2
2

D
e
c-
2
2

M
a
y
-2
3

S
e
p
-2
3

F
e
b
-2
4

Ju
n
-2
4




	Slide 1
	Slide 2

