
CONTENT & DATA SOLUTIONS

Quant Data empowers the search  
for new quant strategies with  
high-quality content.
UNPREDICTABLE DATA COSTS COMPROMISE  
QUANT RESEARCH
Designing, building and refining quant models in the pursuit of alpha is a never-ending 
task. To be successful, quants must acquire and sift through huge volumes of data to 
explore sectors and geographies. Traditionally, firms download and purchase these 
content sets on a costly pay-as-you-use basis. And they pay for that data regardless 
of whether the model produces quality signals. These upfront costs can result in a 
wariness among quants to explore new, random ideas - the heart of quant research.

A COMMERCIAL MODEL THAT CORRELATES  
WITH QUANT NEEDS
Quant Data eliminates unpredictable cost variability by offering industry-leading 
Bloomberg data at a fixed price. A simple commercial model gives quant analysts 
access to high-quality data sets such as pricing, company fundamentals, 
estimates and industry data—including their history—in the most cost-effective 
way possible.

ACCESS TO UNIQUE, INDUSTRY-LEADING DATA SETS  
CAN PROVIDE BIG RETURNS
With broad access to a range of rich data—and unrestrained by the cost variability 
typically associated with their work—quant analysts gain the freedom to create 
new factors, back-test them and optimize proprietary models again and again. 
Bloomberg’s best-in-class reference data, premium company information and 
deep industry data sets, including health care, energy, technology and industrial, 
make the constant quest for alpha easier.

QUANT DATA

PART OF PLATFORM SERVICES
Quant Data is available as a Platform 
Service. Platform Services makes 
it easier for firms to access content 
for specific-use cases and deliver 
it instantly to entitled decision 
makers and enterprise applications. 
Platform Services also enables firms 
to distribute internal data through 
our technology infrastructure with 
speed and security. Available as fully 
managed offerings, Platform Services 
can be delivered through zero-
footprint cloud solutions or locally 
deployed appliance pairs or clusters.
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TAKE THE NEXT STEP 
Learn more about how Quant Data can transform the way you create and test new 
models. Visit bloomberg.com/enterprise or reach us at eprise@bloomberg.net.
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Quant Data Set Components Description

Instrument Data 
(Pricing, Security 
Master and  
Derived fields)

 •  Govt. Rates and Futures and Options on Bonds
 • Corporates
 •  Commodity Markets Spots, Futures and Options
 • Equity Cash/Indices
 • Equity Futures and Options
 • Funds
 •  FX Spots, Forwards, Futures and Options

Access to comprehensive pricing and security master data 
across different asset classes, including industry’s most 
reliable fixed income coverage.

Derived data—including average equity returns, VWAPs 
for equities, durations and convexities for bonds, implied 
volatilities for listed options and Greeks (delta, gamma, 
etc.) among other fields.

Company Level  • Supply Chain 1MM+ customer/supplier relationships sourced from 
company reports as well as estimated by Bloomberg 
analysts. Useful to identify impact of natural disasters, late 
shipments and ripple-effect of economic data on companies.

 •  Fundamentals Includes data for over 1,600 fields for 75K+ companies and 
115+ countries.

 • Corporate Actions Data includes all actions and notifications (corporate 
events, capital changes and distributions) for the company

 •  Holders Security holdings data from more than 70,000 unique fund 
portfolios, 93,000 institutional investors and 444,000 
insiders from 179 countries.

 • Mergers and Acquisitions Data to track and analyze mergers and acquisitions across 
thousands of securities.

 • Environment, Sustainability and Governance More than 700 indicators for 10K+ companies, including 
resource efficiency, emissions management, community 
relations, workforce development and board/committee 
structures. Investors have found that well-managed and 
responsible companies generate better long-term returns.

 • Dividend Forecasts Robust current and up to 3 years of forecasted dividends 
for all companies covered by Bloomberg.

 • Capital Structure and Default Risk Provides information regarding the liabilities for a given 
issuer, including aggregated debt information as well as an 
independent evaluation of a company’s credit health using 
fundamental data and cutting-edge quantitative models.

 • Bloomberg Estimates Period estimates for all companies covered by Bloomberg 
including valuation measures and company guidance

 • Corporate Structure Provides issuer relationships, including issuer’s immediate 
and ultimate parent and country of risk.

Macro Factors  • Economic Indicators Data around economic releases, commodities, government, 
central bank and industry data including history.

http://www.bloomberg.com/enterprise
http://www.bloomberg.com/enterprise
mailto:eprise@bloomberg.net

