
 

 
GFS: Unconstrained return generation + consistent low volatility = Absolute returns from a multi 

strategy concept 

 

In 2016 investors continue to be concerned over record low bond yields, rising rates, emerging market 

weakness and stretched developed of equity market valuations.  

Benefitting from the potential of longer term investment views, using unconventional strategies to deliver 

returns and downside protection are characteristics which investors look for to navigate through such an 

environment. 

Given the challenges facing investors, how do you build a low correlating multi strategy portfolio to 

generate absolute returns and durability over the long run? 

Global Focused Strategies (GFS) is an absolute return approach with risk control at the heart of the 

process. 

Targeting a return of cash + 7.5% but for less than two thirds of the risk of global equities - the well-

established philosophy behind GARS approach - has been applied with a higher return target.  

GFS is based on diversification, taking longer-term investment views and building a resilient portfolio for 

all market environments.  

This presentation will explore how the process behind GFS navigates risks such as illiquidity, failing 

counterparties and unforeseen drawdown events, using a combination of in-house Macro and Micro 

expertise to formulate positions that have significant return potential from across the asset class 

spectrum.  
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