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SystematicEdge, run by banking veteran Alain Groshens, has launched its systematic multi-asset class 

strategy on Privium Fund Management’s SFC-regulated platform in Hong Kong. 

The group’s Global Market Income USD portfolio, which Groshens started in November 2015, has delivered, 

since inception, an annualised return of 15%. 

“We created SystematicEdge because we could not find a safe, transparent, liquid, institutional level offering to 

manage our own money. So, for the past two years we have been managing our family’s portfolio using our 

systematic multi-asset class offering that has delivered on its objective of double-digit annualized returns with 

single digit volatility,” commented Groshens. “We are now opening the offering to external investors.” 

The portfolio primarily invests in equity and bond indices besides making opportunistic investments in 

commodities and currencies. Groshens said the strategy invests based on the three fundamental factors of 

value, quality and carry, and has derived much of its gains from the carry and value factors. 

A significant chunk of the portfolio’s NAV is in Western Europe at 51.7%; BRIC emerging markets, at 21%; US 

and Canada, 18.8%; Australia 5.8%; and Japan 2.7%.  Groshens said he uses the latest technology to optimize 

risk adjusted returns and drastically compress costs. 

https://hfm.global/asiahedge/author/rdiolanopic


The segregated managed account structure charges 1.1% management fee and a 12% performance fee. 

Prior to starting SystematicEdge, Groshens oversaw multi-asset portfolios when he was the head of trading 

divisions at major European banks Societe Generale, Commerzbank & Natixis. 

Privium Fund Management, the platform hosting the strategy, has offices in London, Amsterdam and Hong 

Kong and manages more than 30 mandates with global assets under management of over $2bn. 

 


