We are Alpha Point Capital

Continually Seeking
Extraordinary Outcomes

alphapointcapital.com
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Superior Investment
Strategy & Risk
Management
Introducing the Alpha Point Capital
Multi-Asset Fund:
Our fund invests in a portfolio of
quantitative, systematic trading
strategies, used across a diverse
universe of global, liquid and
electronically traded markets, so
that your risk-adjusted return is fully
maximised. We react quickly to changes
or instability in the market and add or
remove different strategies in response.
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Directors Statement

Welcome to Alpha Point Capital, a hedge fund that strives
to provide our clients with exceptional returns.
Our investment management team is situated in Sydney
Australia and our flagship fund, The Alpha Point Capital
Multi-Asset Fund is established in the Grand Caymans.
In this document we go through common investor issues
and problems and how Alpha Point plans to address those.
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Market Volatility,
Timing & Fees
The common issues remain in the

they will sit on the sidelines until the

financial investing space remain:

market corrects. We know the issue here

•

Market volatility

is basically predicting the future, only

•

The market has already rallied so
much

•

•

then to miss out on huge returns during
this time. Then there is the clients to has
finally capitulated and invested at the

How do I get diversified, I want a

top and then has the worst experience.

diversified portfolio to minimise my

I know there are a few head nods out

risk

there.

It seems the only one making money

So typically the wealthy person is highly

is my financial adviser

diversified and they don’t need to get

The most common investment for 401k

rich anymore and take tremendous risks.

or superannuation if you like are stocks,

What if you could do both?

bonds and cash. As you are aware the

Then there are the fees where no

risk vs returns/reward of stocks vs

person on earth wants to feel like they

bonds, stocks/shares generally higher

are paying a huge amount for under

risk and higher reward and bonds the

performance or average performance.

opposite.

In an ideal world, everyone wants

Timing, Risk, Fees.

something for close to nothing, but in

Coming from the share advisory space,
there have been clients that have made
a fortune investing in shares over a

all seriousness, as all of you are learned
investors, pay a reasonable amount, vs
the returns.

30 year period, but have also suffered

What if you could have everything,

significant drawdowns during that time.

outstanding consistent, returns, low

Then there are the clients who says,

volatility and reasonable fees?
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Our Solution
We wanted to provide our clients

•

Access all listed liquid markets

with piece of mind on all aspects

•

Opportunities during all market levels
and cycles

of their investment
•

True diversification of assets

•

Minimal fees, with a success fee above
a reasonable hurdle

For years we have listened to client’s

There are different cycles in the market,

concerns and the feedback was taken

either up or down and we are fairly

on board.

certain our strategy can capitalise on

Meanwhile our other Principal and Fund

both.

Manager over more than a decade

What this means is we reduce the risk

Rabbi Ahmed has created what we think

in our investment portfolio. We attribute

may be one of the best strategies to hit

a portion of the portfolio to each asset

the hedge fund space in modern times.

and each strategy, hence a fall in the

We wanted to provide our clients
with an investment vehicle that would
make our clients and our investment
management team rich or even richer.
Imagine being able to invest in a truly
diversified group of assets that are
agnostic to each other. When we say
diversified, we don’t mean a diversified
share portfolio that is diversified over
every sector only to get crushed on a
large correction . We mean assets that
are uncorrelated to each other.

stock market, a flash crash on the EURO,
oil, etc, won’t have a devastating effect
on the portfolio. At the same token,
while risk management is of utmost
importance, generating alpha through or
strategy is what we think will give us the
edge.
Our fees which will be discussed in
further detail later is run of the mill,
however, outperformance is what will
drive us moving forward and our clients
for hopefully a long time into the future.
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Alpha Point Capital
Multi-Asset Fund
Welcome to the Alpha Point Capital Multi-Asset Fund, our flagship fund in
achieving our objectives not only for investors but the investment management team. It is built on 4 main strategies:

Mean Reversion
Aims to capitalise on extreme changes in the
price of a particular security, based on the
assumption that it will eventually return to its
previous price.

Statistical Arbitrage
Intended to reduce exposure to asset risk by
investing in multiple, correlated securities at
the same time.
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Trend Following
An analysis strategy designed to take
advantage of changes in the market through
careful monitoring of trends.

Momentum
Momentum trading is a technique in which
traders buy and sell according to the strength
of recent price trends. Price momentum is
determined by other factors like trading volume
and rate of change in prices.
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Why Invest In Our Fund
•

Diversified Trading Models

•

Multi Asset

•

Providing an income stream with exceptional Alpha

•

Uncorrelated to equity and bond markets

We have deployed those strategies on various models that are uncorrelated
to each other. Not only are the models uncorrelated, the assets are also
uncorrelated. We have exposure in equity derivatives, spot fx, indices and
commodities.
Ray Dalio, the Prinicpal of the largest Hedge Fund, is famously quoted for
saying that “the holy grail in investing is diversification through uncorrelated
bets”
Our main priority is capital preservation, therefore we are foremostly focused
on risk management followed by alpha generation (gains).
As Stan Druckenmiller once said, a fund manager is basically a risk manager.
How many of you can say that your financial adviser or money manager is
truly actively managing your downside risk?
Despite this as you will see in the proceeding slides, we have definitely not
sacrificed alpha, in fact we are confident of consistent outperformance of
traditional equity and bond markets.
Quite simply, you would invest in our fund if you want access to diversified
trading models across a multitude of assets, which provide a consistent
income stream with exceptional alpha. With that in mind, these models and
returns are uncorrelated to traditional equity and bond markets, to give the
investor piece of mind
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Pictured, is a backtest of the models over the past 5 years and the
comparison with the S&P500 and for the Australian investors in our fund
the ASX200. What it demonstrates is that not only was there tremendous
outperformance during those years, but also that there were no huge
drawdowns suffered by investors during the correction of the last quarter of
2018 or the drawdown during Covid this year.
Each of our strategies have undergone a rigorous process to guard against
the danger of curve fitting. This process includes but are not limited to
numerous out-of-sample tests and Monte-Carlo simulations. In addition,
we have incubated our strategies in a live environment and have seen
encouraging results.
Another important note, is that we back tested using Profit & Loss without
compounding the returns, so the true number would have been larger.
In saying that however, these are backtested results and while we have
done rigorous testing and many out of sample data back tests, we cannot
guarantee the same future performance moving forward. Nor would we be
able to do that even if our fund returned those actual numbers in reality.
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Alpha Point Capital Back Test Detail
So to look in closer detail, our back test over the last 5 years more than
quadrupled the initial principle of USD 100,000, had annual returns (without
the compound effect) of 28.97%, with a maximum fall of capital at anytime
of 3.87%. And a standard deviation from the mean (average trading range) of
6.62%. Hence, volatility as you would call it was relatively low.
If you could have invested in a fund like that over the years, what would your
capital be worth today? But importantly, if you have the opportunity now to
invest in a hedge fund like that, what allocation would you put towards it?
I know many clients will start out with a tester amount and some will put a
significant amount in considering they are likely taking larger risk with their
current investments.
Let’s look at some key points of our fund:

Net Profit = $341,109 (341.11%)
($100K initial investment)
Annual Returns = 28.97%
Max Drawdown = 6579.34 (3.87%)
Annualised Standard Deviation = 6.62%
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Key Items
1. Wholesale Fund Established in Grand Caymans
2. 2% Management Fee 20% Performance over 4% hurdle
3. Prime Brokers: CIMB Securities and IS Prime
4. Administrator – Apex
5. Auditor - Ernst & Young
6. Wholesale Fund Min USD 100,000
7. Launch Date February 2021 - $50m

Launch AUM at Management Discretion

The Alpha Point Capital Multi-Asset

is at least double the cash rates

Fund is established in the Grand

around the world. This means the

Caymans to allow investment from

more alpha we generate for clients,

international investors rather than

the happier our management team,

just Australian investors who are the

which is a great incentive. Always

only ones that are well versed with

keep in mind however, that risk

Australian unit trusts. We already

management is our no. 1 priority.

have significant interest from Asian
and Middle Eastern investors.

Our prime brokers are CIMB
securities (stocks) and IS Prime

We charge a 2% management fee.

(currency, indices, metals) and

While this may appear to be an

other household names are Ernst

average charge for a hedge fund,

and Young as our auditors and Apex

we feel like we are charging a

as our fund administrators, KYC/

reasonable fee for the significant

AML.

infrastructure we have built,
comprising of supercomputers, off-

As we are a wholesale fund in the

site servers and of course security.

Grand Caymans, the minimum
investment is USD 100,000. We are

Our success or performance fee is

seeking to launch with USD 50m, but

20%, but above a hurdle of 4%, which

subject to management discretion.
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Global Team
Principals

Rabbi Ahmed

Alex Perry

CEO & Fund Manager

Chief Operating Officer

Independent Directors

Anthony D’Silva

Anthony Tse

Independent Director

Independent Director
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Research & Development

Dr Alireza Kharazmi

Darran Low

Senior Quantitative Researcher

Head of Quantitative Development

Wei Hong Chan

Zhizhong Yu

Quantitative Developer

Quantitative Researcher

Distribution

Jacob Pritchard

Harold Osorio

Business Development

Business Development
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Funds Like Ours
1.
2.
3.
4.

DE Shaw
Two Sigma
Medallion
AQR

You may have heard of many of these funds, in fact many of their founders
have been mentors to many of our team through books and quotes.
They are similar in that are also systematic quantitative funds using
mathematical models of the financial markets. They have also hire
exceptional people to form their teams and the founders and clients are
exceptionally wealthy because of their superior strategies.
Many of these funds are now closed to new money.
We hope that your investment will be us for a long time where we can
generate exceptional results and continued wealth together.
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Get In Touch
Secure Your Future and go for
extraordinary rather than ordinary
Contact us by connecting with us or
sending us a message either through
the exhibit or our web page:
w w w. a lpha p o intc a pi ta l.co m
a. p e r r y@a lpha p o intc a pi ta l. com

