
 

 PRESS RELEASE  
 
SYZ Asset Management launches global version of its successful 
quantitative, market-neutral fund  

− New fund with aim of delivering stable, alpha-rich returns, while maintaining 
a low correlation to global equity markets 

− In an environment of low-rates and stretched valuations, the fund provides an 
alterative source of returns 

− Quantitative approach supports disciplined risk control and robust data 
analysis 

 
Geneva, 22 February 2018 – SYZ Asset Management (“SYZ AM”), the institutional asset 
management arm of the SYZ Group, has expanded its offering of quantitative solutions 
through the launch of OYSTER Equity Premia Global. This new offering builds on the 
strong success of the OYSTER Market Neutral Europe fund and will similarly seek to 
deliver alpha-rich returns while aiming to maintain a near zero equity beta over time. In 
order to support initial asset growth and reward early investors, a one-year discount of 
50% on the management fees will be offered1. 
 
SYZ AM risk premia delivers returns and strong risk control 
While investing in equity premia is nothing new, the approach taken by SYZ AM to ‘harvest’ 
inefficiencies in equity markets by adopting a highly liquid, long/short approach while 
aiming to maintain a near-zero equity market beta is a key differentiator. The Quantitative 
Investment Solutions team have drawn on their years of investment and academic experience 
to create robust equity premia, which are the key building blocks of any risk premia strategy.  
 
Commenting on the strategy, Guido Bolliger, Portfolio Manager and Co-Head of Quantitative 
Investment Solutions, said: “Our solution focuses on premia present in equity markets and 
seeks to offer the prospect of stable, alpha-rich returns disconnected from broader market 
behaviour.  
 
Benoît Vaucher, Portfolio Manager added “The fund aims to offer an alternative source of 
returns in an environment of low-rates and stretched valuations”.  
 
The three-member strong team, which includes Mr. Bolliger, Mr. Vaucher and Co-Head of 
Quantitative Investment Solutions, Mr. Claude Cornioley, achieved a net return of +5.24% for 
the OYSTER Market Neutral Europe, placing it among the top quartile of its peer group2. 
 
Consistent performance over market cycles 
By actively and dynamically allocating among a pre-defined universe of equity premia, the 
SYZ AM’s in-house developed strategy is designed to provide stable, alpha-rich returns over 
market cycles. With risk management at the core of the investment process, the fund’s 
systematic approach supports the strategy’s heavy reliance on data analysis that is used to 
aim to generate both performance and control risk.  
 
Stable returns in uncertain markets 
In a world where finding stable, diversified sources of returns is challenging, the SYZ AM risk 
premia strategy can represent a very compelling proposition. The flexibility offered by equity 
premia can provide investors diversification, a lower correlation to broader equity markets 
and the potential to generate attractive alpha, all of which can serve an important role in a 
portfolio, in particular during periods when equity drawdowns are significant. 

1 One-year discount of 50% on the management fees available from the date of fund launch on 15.12.2017.  
2 OYSTER Market Neutral Europe R EUR PF since manager change, from 16.01.2017 to 31.01.2018.  
Lipper Peer Group:  Lipper Global Alternative Equity Market Neutral  

                                                           



 
Katia Coudray, CEO of SYZ Asset Management remarked, “The result of our investment in 
this new investment strategy, which represents an added expertise among our product 
range, has been quite satisfying.” She added, “Our dedicated quantitative investment team is 
delivering performance consistent with our DNA of alpha-generation - but in this case, 
through a long/short, beta-neutral approach rather than long-only”. 
 
The OYSTER Equity Premia Global fund is registered in 8 European countries: Luxembourg, 
United Kingdom, Germany, Italy, Spain, Belgium, France, Austria, and will be later available in 
other European countries. In order to support initial asset growth and reward early investors, 
a one-year discount of 50%3 on the management fees will be offered.  
 
 
 
For any further information, please contact:  
Moreno Volpi  
Tel.: +41 (0)58 799 16 98  
E-mail: moreno.volpi@syzgroup.com  
 
 
List of Equity Premia 
 

 
 
 
 
 
 
  

3 One-year discount of 50% on the management fees available from the date of fund launch on 15.12.2017. 
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Administrative information 
 
 
OYSTER Equity Premia Global 
 
Available classes 
 

ISIN Management 
fee 

Performance fee 

I USD PR LU1726319590  0.75%1 10% above hurdle with high-water mark 
R USD PR  LU1726319913  0.8%1 10% above hurdle with high-water mark 

1 One-year discount of 50% on the management fees available from the date of fund launch on 15.12.2017: 
• I USD PR: 0.375% (50% discount) 
• R USD PR: 0.40% (50% discount) 

 
The management will be discretionary in terms of the choice of assets, without reference to an index or 
any indicator.  
Not all share classes may be registered locally, please contact info.syzam@syzgroup.com, or check our 
website www.syzassetmanagement.com for further information. 
 
Risk/return profile:  
Lower risk Higher risk 
Potentially lower return Potentially higher return 
 
1 2 3 4 5 6 7 
 
The prospectus, the key investor information, the articles of association, as well as the annual and half-
yearly reports on the funds may be obtained from the representatives and paying agents. 
 
 
OYSTER Market Neutral Europe 
 
Available classes 
 

ISIN Management 
fee 

Performance fee 

C EUR PF LU0435361257  1.5% 15% with high-water mark 
I EUR PF LU0933611567 0.75% 15% with high-water mark 
R CHF HP PF LU1045040190  0.9% 15% with high-water mark 
R EUR PF LU0435361844  0.9% 15% with high-water mark 
R GBP HP PF LU1091109659  0.9% 15% with high-water mark 

 
 
Not all share classes may be registered locally, please contact info.syzam@syzgroup.com, or check our 
website www.syzassetmanagement.com for further information. 
 
Risk/return profile:  
Lower risk Higher risk 
Potentially lower return Potentially higher return 
 
1 2 3 4 5 6 7 
 
The prospectus, the key investor information, the articles of association, as well as the annual and half-
yearly reports on the funds may be obtained from the representatives and paying agents. 
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Note to the Editor 
 
About SYZ Asset Management* 
SYZ Asset Management, the institutional asset management entity of the SYZ Group, provides 
investment solutions to institutional investors and financial intermediaries. Based on a strong 
conviction approach, SYZ Asset Management strategies are designed to fulfil the portfolio and risk 
management requirements of demanding investors. The company offers managed accounts and 
several ranges of investment funds, among which OYSTER Funds, a UCITS Luxembourg SICAV, offering 
a diversified range of recognized products covering a variety of asset classes and investment styles 
entrusted to internal and external fund managers. 
SYZ Asset Management has been awarded "Best Group over 3 years – Overall Small Company" at 
Thomson Reuters Lipper Fund Awards 2017 for Switzerland. 
www.syzassetmanagement.com 
 
*Any reference to SYZ Asset Management (SYZ AM) in this document, should be construed as being a reference to 
any one or more of the legal entities, listed below, dependent on the particular jurisdiction in which the document is 
published, subject to the investment products and services referred to herein being available to potential investors 
or categories of investors in such jurisdictions. SYZ Asset Management (Luxembourg) SA, SYZ Asset Management 
(Suisse) SA, SYZ Asset Management (Europe) Limited, SYZ (France) SASU. 
 
 
About SYZ Group 
Founded in Geneva in 1996, SYZ is a fast growing Swiss banking group exclusively dedicated to asset 
management, through two complementary business lines: high-end private banking and institutional 
asset management. SYZ offers private and institutional investors comprehensive portfolio 
management, with an active investment style and a focus on risk reduction that is clearly committed to 
providing absolute performance through alpha generation. SYZ is an independent, family-owned 
company with a global footprint. The Group has a solid capital base and benefits from being privately 
held and independent. 
www.syzgroup.com 
 
 
 
 
 
 
Disclaimer 
 
“This document has been issued by OYSTER Sicav (herein referred to as “OYSTER FundS” or  “OYSTER” 
or  “Fund”) in conjunction with SYZ Asset Management ( Europe ) Limited.  Oyster is an open-ended 
umbrella investment company established and regulated in Luxembourg. OYSTER is not open to 
citizens or residents of the USA or to any other party deemed to be a US person. OYSTER’s current 
Prospectus and Key Investor Information Document, by –laws and the Annual and Half Yearly Reports of 
the Fund can be obtained on the website, www.syzassetmanagement.com or from the OYSTER offices 
at 11-13 Boulevard de la Foire, L- 1528 Luxembourg or from the Agents and Representatives listed on 
the website for the specific jurisdictions where the OYSTER Funds are registered. SYZ Asset 
Management (Europe) Limited has either established a Branch or has a license to provide investment 
services to Professional Investors in certain EEA jurisdictions. Details of such EEA jurisdictions are 
available upon request,  and SYZ Asset Management (Europe ) Limited, as authorised and regulated by 
the Financial Conduct Authority (FCA) in the UK, with reference number 666766, is responsible for the 
approval and issuance of promotional material in both the UK and those other EEA  jurisdictions in 
accordance with the relevant regulatory requirements 
Furthermore, it is primarily intended for Professional Clients acting for their own account in countries 
where the OYSTER Funds are registered. It is not to be distributed in any way to non-professional 
clients. The information or data contained herein does not in any way constitute an offer or a 
recommendation to buy or sell shares in the Fund’s units.  
For Switzerland: Details of Representative and Paying Agent. 
Swiss Representative: SYZ Asset Management (Suisse) SA, 30 rue du Rhône, 1204 Geneva, Switzerland. 
Swiss Paying agent: Banque SYZ  SA, 30 rue du Rhône, 1204 Geneva, Switzerland. 
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