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Training
VFO052 Fidessa Pairs Support & Configuration (1 Day)

About the Course

This course covers using and configuring Fidessa Pairs. It describes all of the Fidessa supplied pairs models and
how they work, such as Ratio, Inverse Ratio, Merger Premium, Annualised Premium, Target Limit, Acquirer Limit,
Target Percentage Difference, Acquirer Percentage Difference, Warrant-Common, Absolute Basis Points
Difference, Index Arbitrage, A-B, B-A, Outperform, etc. It covers trading strategies using aggressive, passive or a
mixture, and how to vary the input parameters to minimise the effects of the price movements of one member of the
pairs on the orders for the other member of the pair.

Course objectives
On completing the course, the delegate will be able to:
= Trade a pair using Fidessa Pairs

=  State which parameters are entered and how they are used for all of the models used in Fidessa Pairs, with
reference to the Fidessa documentation

=  State which algorithm is suitable for which business scenario and apply that algorithm to a pair
= Rebalance a pair both manually and automatically
= Check the states of a pair and its component orders in the RTD as it progresses through the system
= Indentify the component parts of a model in the configurations files.
Who should attend
= Support personnel who cover Pairs implementations.
= Implementers who install Pairs as part of a TMAR, OMAR, PMAC CASE.
Course pre-requisites
= Knowledge of the Fidessa Infrastructure

= Fidessa Advanced Trading Tools
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Europe

Fidessa Training
Dukes Court
Duke Street
Woking

Surrey

GU21 5BH
United Kingdom

Tel: +44 (0)1483 716763
Email: eu.training@fidessa.com

North America

Fidessa Training
17 State Street
41* Floor

New York

NY 10004-1501
United States

Tel: + 1 212 269 9000
Email: us.training@fidessa.com

Asia

Fidessa Training

69th Floor

The Center

99 Queen's Road Central
Central

Hong Kong

Tel: + 852 2500 9500
Email: ap.training@fidessa.com

Fidessa Training

Annex 6th Floor

Meiji Yasuda Seimei Bldg.
2-1-1 Marunouchi
Chiyoda-ku, Tokyo
100-0005

Japan

Tel: + 81 03 4550 1000
Email: jp.training@fidessa.com

For more information about Fidessa solutions visit

fidessa.com
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