
 
 

 

 

PRESS RELEASE 
 

 
Launch of Singapore Dollar Multi-Asset Indexes 
 
 
FOR IMMEDIATE RELEASE 
 
 

Melbourne, Australia – 20 September 2020: Newport Asset Management (“Newport”) is pleased to 

announce the launch of Singapore Dollar (SGD) versions of its Global Cross-Asset Trend Index and 

Global Risk Parity + Trend Index; both quant-driven systematic multi-asset ETF based indexes. 

 

Speaking today, Gavin Duckett, Managing Director of Newport said: "Our indexes are born out of a 

desire to bring a truly unique solution to the global multi-asset and long-only absolute return space. Long 

ago we recognised the weaknesses in modern portfolio theory and the inability for strategic asset 

allocation and simple diversification to manage the risk of deep & prolonged drawdown. We believe that 

asset allocation needs to be highly active and ETFs can facilitate that. Single-stock indexes are the 

norm; there are not too many industry participants that we know of out there running multi-asset class 

indexes of which the constituents are ETFs. On a calendar year-to-date basis, the FTSE Straits Times 

Index is down 18.58% while our GCAT (SGD) Index is up 9.53% which is pleasing to see. Singapore is 

an interesting potential market for us.” 

 

The development of Singapore Dollar versions sees the offering built out to 6 indexes in total. The 

strategies are reflective of Newport’s investment philosophy and quantitative research that focuses on 

the application of trend-driven systematic investment techniques to traditional long-only asset allocation. 

The indexes provide exposure to 5 asset classes (equities, property, commodities, fixed income and 

cash) by making long only allocations to 14 underlying ETFs. Allocation & weighting decisions are 

systematic i.e. rules-based and are driven by time-series momentum indicators, expected return and 

expected volatility factors. The indexes are re-weighted monthly. Both indexes represent long-only 

absolute return strategies that seek to generate enhanced risk-adjusted returns (limit drawdown risk) 

buy sidestepping asset classes exhibiting negative momentum and participating meaningfully in upward 

trending markets. One makes expected return (ER) weighted allocations and the other uses risk parity 

weightings; otherwise they are the same in terms of the ETFs traded and trend following approach. 

 

Both indexes can be tracked (implemented) via an actively managed ETF portfolio. The Australian Dollar 

(AUD) version of the Global Cross-Asset Trend Index has been successfully running as an SMA model 

portfolio on the Praemium platform since January of 2014. 
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ABOUT NEWPORT ASSET MANAGEMENT 

 

Newport Asset Management is a trading name of Newport Private Wealth, an Australian based specialist investment 

adviser with a global focus. Since 1995, Newport’s Senior Management have been assisting institutions, advisers, 

families, individuals & Self-Managed Super Funds manage investment portfolios and are committed to assisting clients 

with long-term wealth creation. Newport’s investment and trading strategies are developed in house and they are able 

to provide flexible and innovative solutions tailored to the exact investment requirements of clients. Newport does not 

perform custodian duties; they are specialists in providing asset allocation, investment selection, portfolio construction, 

modelling and advisory services to a varied wholesale (sophisticated) client base. Newport are Australian Securities and 

Investments Commission (ASIC) Regulated (451820). 

 

To find out more please visit www.newportpw.com 

 

For more information: 

Gavin Duckett 

Managing Director, Newport Asset Management 

Tel: +613 90695870 

Email:  enquiries (at) newportpw.com 

 

Legal Disclaimers 
 
This press release is not an offer to sell, or a solicitation of an offer to buy securities in Australia, the United States, Ireland, Jersey, Channel 
Islands or elsewhere. It does not constitute an offer or solicitation in any jurisdiction where it is unlawful or where the person making the offer or 
solicitation is not qualified to do so or the recipient may not lawfully receive such offer or solicitation. This press release does not constitute or form 
part of any offer or invitation to issue, or any solicitation of any offer to subscribe for or to commit to subscribe for, any shares nor shall it or any 
part of it form the basis of, or be relied upon in connection with, any contract therefor. Newport does not intend to register any offering in the United 
States or to conduct a public offering of any securities in the United States. The information in this press release does not constitute an aid for 
decision-making in relation to financial, legal, tax or other matters, nor should any investment or other decision be made on the basis of this 
information alone. It is up to potential investors to obtain comprehensive information and appropriate advice in their home country, country of 
residence or country of domicile about the applicable legal requirements and any tax consequences, foreign currency restriction or foreign 
exchange controls and any other aspects that are of relevance prior to any decision to subscribe to, purchase, exchange or redeem such 
investments, or enter into any other transactions related to this investment. 

http://www.pyrmontcapital.com/
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