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Sophus Capital’s Asia Pacific ex-Japan Strategy Brings 
Disciplined Momentum Focus to the SGMF Asia Pacific (Ex-
Japan) Equity Fund 
 

The Sophus Capital Asia Pacific ex-Japan strategy has been added to the SGMF Asia Pacific (Ex-Japan) Equity 
Fund.  
 
Investment Philosophy and Process 
The investment strategy focuses on earnings momentum, which is 
characterised by accelerating (or decelerating) growth in corporate 
earnings. Sophus’ approach also maintains a tilt toward value and quality 
factors. We believe this approach possesses high awareness thanks to 
the investment team’s due diligence and understanding of the factor cycle.  
 
The investment process combines quantitative and fundamental 
elements. Quantitative analysis is based on computer-driven models, 
while fundamental analysis is based on analyst research and judgement. 
In our view, quantitative tools gives the strategy an edge in terms of idea 
generation and selling discipline. The investment team is aware of the 
pitfalls of quantitative momentum investing and complement its approach 
with a rigid fundamental process that focuses on understanding the 
drivers and context of earnings growth. A disciplined screening process 
limits fundamental bias, while the team’s research analysts evaluate 
earnings sustainability, quality of management and valuation drivers. 
 
We believe the combination of quantitative and fundamental inputs results 
in a resilient and repeatable process, enabling the team to identify 
opportunities quickly, while adapting and avoiding potential risks. 
 
The strategy consists of 70 to 90 stocks. 
 
Role in the Fund 
The strategy has a bias towards momentum-oriented stocks, or those 
whose prices are expected to keep moving in the same direction (either 
up or down) and are not likely to change direction in the short term. 
 
About Sophus 
Founded in 2016 and based in Des Moines, Iowa, with offices in London, Hong Kong and Singapore, Sophus 
Capital is an investment franchise of Victory Capital. Victory Capital is a diversified global asset management firm 
with $154.3 billion in assets under management as of March 31, 2021. 
 
 
 
 
 
 
 
  

 

Manager Announcement 

May 2021 

Why We Like Them 
 

 Quantitative process: The 
strategy uses quantitative 
(computer-based rather than 
analyst-based) tools to assist with 
fundamental research and 
buy/sell decisions.  
 

 Seasoned portfolio manager: In 

our view, the strategy’s portfolio 
manager is experienced, 
insightful and reflective. We also 
believe the investment team is 
experienced and diverse, which 
should benefit the strategy. 

 

 Idea generation: We consider 
the team’s idea generation 
process to be rigorous and 
structured. The team’s adherence 
to its quantitative process allows 
for greater repeatability and 
efficiency in the investment 
process. 
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Important Information 
 
Information issued in the UK by SEI Investments (Europe) Limited, 1st Floor, Alphabeta, 14-18 Finsbury Square, 

London EC2A 1BR which is authorised and regulated by the Financial Conduct Authority. Investments in SEI 
Funds are generally medium- to long-term investments.  
 
The SEI Global Assets Fund Plc, SEI Global Investments Fund Plc, and SEI Global Master Fund Plc (the “SEI 
UCITS Funds”) are structured as open-ended collective investment schemes and are authorised in Ireland by the 
Central Bank as a UCITS pursuant to the UCITS Regulations. The SEI UCITS Funds are managed by SEI 
Investments, Global Ltd (“SIGL”). SIGL has appointed SEI Investments (Europe) Ltd (“SIEL”) to provide general 
distribution services in relation to the SEI UCITS Funds either directly or through the appointment of other sub-
distributors. The SEI UCITS Funds may not be marketed to the general public except in jurisdictions where the 
funds have been registered by the relevant regulator. The matrix of the SEI UCITS fund registrations can be 
found here seic.com/GlobalFundRegistrations.  
 
No offer of any security is made hereby. Recipients of this information who intend to apply for shares in any SEI 
UCITS Fund are reminded that any such application may be made solely on the basis of the information 
contained in the Prospectus. Please refer to our latest Full Prospectus (which includes information in relation to 
the use of derivatives and the risks associated with the use of derivative instruments), Key Investor Information 
Documents and latest Annual or Semi-Annual Reports for more information on our funds. This information can be 
obtained by contacting your Financial Adviser or using the contact details shown above. 
 
There are risks involved with investing, including loss of principal. The value of an investment and any income 
from it can go down as well as up. Investors may get back less than the original amount invested. Returns may 
increase or decrease as a result of currency fluctuations. Past performance is not a reliable indicator of future 
results. Investment may not be suitable for everyone. 
 
 
SIEL has appointed SEI Investments (Asia) Limited (SEIAL) of Suite 904, The Hong Kong Club Building, 3 
Jackson Road, Central, Hong Kong as the sub-distributor of the SEI UCITS funds. SEIAL is licensed for Type 4 
and 9 regulated activities under the Securities and Futures Commission ("SFC"). 
 
Singapore 
The offer or invitation to subscribe for or purchase shares of the Sub-Funds (the “Shares), which is the subject of 
this Information Memorandum, is an exempt offer made only: (i) to "institutional investors" pursuant to Section 304 
of the Securities and Futures Act, Chapter 289 of Singapore (the “Act”), (ii) to "relevant persons" pursuant to 
Section 305(1) of the Act, (iii) to persons who meet the requirements of an offer made pursuant to Section 305(2) 
of the Act, or (iv) pursuant to, and in accordance with the conditions of, other applicable exemption provisions of 
the Act. 
 
No exempt offer of the Shares for subscription or purchase (or invitation to subscribe for or purchase the Shares) 
may be made, and no document or other material (including this Information Memorandum) relating to the exempt 
offer of Shares may be circulated or distributed, whether directly or indirectly, to any person in Singapore except 
in accordance with the restrictions and conditions under the Act. By subscribing for Shares pursuant to the 
exempt offer under this Information Memorandum, you are required to comply with restrictions and conditions 
under the Act in relation to your offer, holding and subsequent transfer of Shares. 
 
This information is being made available in Hong Kong by SEIAL. The contents of this document have not been 
reviewed by any regulatory authority in Hong Kong. You are advised to exercise caution in relation to the offer. If 
you are in any doubt about any of the contents of this document, you should obtain independent professional 
advice. 
 
The SEI UCITS Funds have not been authorised by the SFC in Hong Kong and will be an unregulated collective 
investment scheme for the purpose of the Securities and Futures Ordinance of Hong Kong (the "SFO"). Shares of 
the SEI UCITS Funds may not be offered or sold by means of any document in Hong Kong other than (a) to 
professional investors as defined in the SFO and its subsidiary legislation or (b) in other circumstances which do 
not result in the document being a “prospectus” as defined in the Companies Ordinance (“CO”) or which do not 
constitute an offer to the public within the meaning of the CO. This document does not constitute an offer or 
invitation to the public in Hong Kong to acquire shares in the SEI UCITS Funds. These materials have not been 
delivered for registration to the Registrar of Companies in Hong Kong. 
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It is the responsibility of every recipient to understand and observe applicable regulations and requirements in 
their jurisdiction. This information is only directed at persons residing in jurisdictions where the SEI UCITS Funds 
are authorised for distribution or where no such authorisation is required. 
 
The Shares may not be offered, sold or delivered directly or indirectly in the US or to or for the account or benefit 
of any US Person except pursuant to an exemption from, or in a transaction not subject to, the registration 
requirements of the Securities Act of 1933 and any applicable state laws. 
 
This information is made available in Latin America FOR PROFESSIONAL (non-retail) USE ONLY by SIEL.  
 
Any questions you may have in relation to its contents should solely be directed to your Distributor. If you do not 
know who your Distributor is, then you cannot rely on any part of this document in any respect whatsoever.  
 
SEI has not considered the suitability or appropriateness of any of the SEI UCITS Funds against your individual 
needs and risk tolerance. SEI shall not be liable for, and accepts no liability for, the use or misuse of this 
document by the Distributor. For all Distributors of the SEI UCITS Funds please refer to your sub-distribution 
agreement with SIEL before forwarding this information to your clients. It is the responsibility of every recipient to 
understand and observe applicable regulations and requirements in their jurisdiction. The Distributor is, amongst 
other things, responsible for ensuring that the Shares are only offered, and any literature relating to the SEI 
UCITS Funds (including this document) are only distributed, in jurisdictions where such offer and/or distribution 
would be lawful.  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 


