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Our objective is to outperform SAA composite 
benchmark over the medium to long term, keeping 
within the prescribed volatility limits whilst investing 
in low cost ETFs or Index funds for the core and 
active funds for the satellite positions. 

To achieve the investment objective we deploy 
quantitative and qualitative techniques and 
extensive research that shape our macro economic  
and thematic views. 

Investment Objectives

Snapshot

Base Currency

12 Mo Yield

Ongoing Charge

Management Fee (incl. VAT)

Total Product Cost

United Kingdom, Pounds

2.33%

0.30%

0.24%

0.54%

Risk Profile

Defaqto Risk Rating 9

Risk

Sharpe
Ratio

Std Dev

AlphaBeta AB6x

Composite Benchmark -0.27 10.43

-0.01 10.69

Top 10 Holdings

Portfolio Date: 29/02/2020

Portfolio
Weighting %

Vanguard FTSE Dev Eurp ex UK Eq Idx Acc

Vanguard Pac ex-Jpn Stk Idx GBP Acc

iShares North American Eq Idx (UK) D Acc

Janus Henderson China Opps I Acc

Vanguard FTSE U.K. All Shr Idx UT Acc

Vanguard Emerg Mkts Stk Idx GBP Acc

Fidelity Global Technology W-Acc-GBP

Fidelity Index Emerging Markets P Acc

CASH

Vanguard US Equity Index Acc

15.96%

13.86%

12.42%

10.77%

7.85%

7.56%

6.31%

5.60%

5.13%

4.00%

89.46%

Benchmark

Benchmark Composite Benchmark

Investment Team

Chief Investment Officer

Investment Manager

Shahid Chaudhri

Asim Javed, CFA

Equity Regional Exposure

Portfolio Date: 29/02/2020

%

North America 24.5

Europe dev 18.2

Asia emrg 17.7

Asia dev 13.2

Australasia 9.2

United Kingdom 8.1

Japan 4.7

Latin America 1.9

Africa/Middle East 1.4

Europe emrg 1.1

Asset Allocation

Portfolio Date: 29/02/2020

%

US Large-Cap Blend Equity 16.4

Europe ex-UK Equity 16.0

Global Emerging Markets Equity 15.2

Pacific ex-Japan Equity 13.9

China Equity 10.8

UK Large-Cap Equity 7.9

Sector Equity Technology 6.3

Cash 5.1

Japan Large-Cap Equity 3.6

Sector Equity Infrastructure 2.4

Other 2.5

Total 100.0

Disclaimer 

The Model Portfolio Service is not a financial instrument. The portfolio will consist of financial instruments which have a target market consistent with the needs of retail clients. This publication is marketing material. 
It is for information purposes only. This factsheet is for the sole use of the recipient to whom it has been directly delivered by their Financial Adviser and should not be reproduced, copied or made available to others. 
The information presented herein is for illustrative purposes only and does not provide sufficient information on which to make an informed investment decision. This document is not intended and should not be 
construed as an offer, solicitation or recommendation to buy or sell any specific investments or participate in any investment (or other) strategy. It is recommended that potential investors should seek advice
concerning the suitability of any investment from their Financial Adviser. Potential investors should be aware that past performance is not an indication of future performance and the value of investments and the 
income derived from them may fluctuate and they may not receive back the amount they originally invested. The tax treatment of investments depends on each investor’s individual circumstances and is subject to 
changes in tax legislation. The performance of actual portfolios linked to this Model Portfolio may differ from the performance of the Model Portfolio shown herein due to the variation in timing of the initial 
investment or rebalancing differences resulting from minimum transaction size limits on the Investment platform. The information in this factsheet is for private circulation only and though it is believed to be correct 
it cannot be guaranteed. No representation or warranty (express or otherwise) is given as to the accuracy or completeness of the information contained in this factsheet and Alpha Beta Partners (“ABP”) and its 
partners and employees accept no liability for the consequences of your acting upon the information contained herein.
Alpha Beta Partners Limited are an Appointed Representative of Oakham Wealth Management Limited who are authorised and regulated by Financial Conduct Authority (FCA number 431206).

Please contact :
Andrew Thompson or Geoff Brooks on 0208 059 0253
Alpha Beta Partners
4 Lombard Street, London EC3V 9AA

February saw Coronavirus fears gripping the developed markets, as the hit to global supply chains intensified and the effects on the demand 
side were felt more widely across the world. The equity markets in UK and US ended the month down 9.6% and 8.6% respectively, with a huge 
spike in volatility in the final week of the month. Government bond yields nose-dived as investors took cover and we expect the long end of 
the yield curve to continue to shift down considerably as the turmoil unfolds.

The Chinese equity markets did, however, show signs of recovery in February, following the intervention from the authorities, although it is too 
early to say if the underlying issues of COVID-19 and the resultant backlogs are anywhere near resolved. Until, that is the case, we continue to 
expect ripple effects across all industries and the earnings outlook globally.

Whilst we expect the Fed and other central banks to step in and attempt to calm the situation, given the exogenous nature of the shock to 
economies and the relatively limited room for manoeuvre, any stimulus packages while welcome, may prove short lived in their effect until 
the core issue is resolved. Central banks must stand ready to purchase soon to become toxic corporate debt, which will eventually be a threat 
should the equity markets keep heading south. We stand by ready to deploy our cash buffer on further pullbacks and signs of stabilisation in 
the spread of the virus.

Manager's Commentary

Calendar Year Returns

Data Point: Return

3Month 6Month YTD 2019 2018 Since Inception [01-01-2018]

AlphaBeta AB6x

Composite Benchmark -5.28 -4.51 -7.07 15.75 -6.91 0.13

-3.79 -3.28 -5.42 19.24 -5.09 7.03

Investment Growth

Time Period: 01/01/2018 to 29/02/2020

08/2018 02/2019 08/2019 02/2020
-15.0%

-7.5%

0.0%

7.5%

15.0%

22.5%

AlphaBeta AB6x Composite Benchmark

Source: Morningstar Direct


