
ARNOTT OPPORTUNITIES TRUST SUMMARY DECEMBER 2020

INVESTMENT MANAGER

Arnott Capital is a boutique absolute return fund manager founded in 1999, by Kenny Arnott, with the vision of delivery 

Asymmetric returns for investors. The firm is solely owned by staff and is a significant investor in the strategy alongside 

external investors.

FUND INVESTMENT APPROACH

1. Find asymmetric themes

2. Invest in the best stocks within those themes

3. Focus on macro drivers for risks and opportunities

4. To generate an asymmetric return profile

The strategy is global long/short equity with a variable delta bias. The portfolio will typically contain 40 to 70 positions. 

The fund focuses on identifying underinvested global investment themes through extensive macroeconomic and thematic 

research and then utilises a bottom up fundamental process to identify the highest quality securities within an 

investment theme to deliver asymmetric returns for investors.

BASE CURRENCY AUD
ARNOTT CAPITAL 

PTY LTD

AFSL License 233743

ABN 23086081889

STRATEGY 

INCEPTION
1999

CIO 

KENNY ARNOTT
kma@arnott.com.au

MINIMUM 

SUBSCRIPTIONS

AUD 

$100,000
CONTACT DETAILS

investor@arnott.com.au

WITHDRAWALS Monthly PRIME BROKER Morgan Stanley

PERFORMANCE FEE 20%
FUND 

ADMINISTRATOR 
Mainstream

MANAGEMENT FEE 1.5% FUND AUDITOR Ernst and Young

SUBSCRIPTIONS Monthly LEGAL ADVISORS Norton Rose Fulbright

FUND INFORMATION

Arnott MSCI

Annualised returns 22.48% 8.28%

% Positive months 64.84% 64.84%

Average monthly return 1.78% 0.75%

Avg return in MSCI up months 1.61% 2.92%

Avg return in MSCI down months 2.08% -3.27%

Best month 13.07% 12.66%

Worst month -6.09% -13.47%

Largest drawdown -11.61% -21.44%

Longest drawdown (mths) 24 20

Sortino 4.05 0.77 

Sharpe ratio 1.72 0.59 

PERFORMANCE METRICS CUMULATIVE FUND PERFORMANCE

INVESTMENT TEAM

Kenny Arnott

Chief Investment Officer

30 years experience in financial 

markets, previously Macquarie Bank and 

Dunavant Enterprises

Yianni Gertos

Portfolio Manager

5+ years experience in financial 

markets, previously KIS Capital partners 

and EY

Steve Clarke

Portfolio Manager

25 years experience in financial 

markets, previously Macquarie Bank

The information prepared in this document has been prepared and issued by Arnott Capital Pty Ltd ABN 23 086 081 889 (Arnott) which holds an Australian Financial Services Licence No. 233743, in

relation to Arnott Tactical Trading Strategy (Strategy). Under its Australian Financial Services Licence, Arnott can only provide certain financial services to Wholesale Clients (as defined under the

Corporations Act 2001 (Cth)). This document is for general information purposes only and should not be construed as an offer or solicitation. It should not be relied upon as the basis for making an

investment decision, nor should a decision be made until the risks of the investment are fully understood. This document contains forward-looking statements about future events which may or may not

be realised. Actual results could differ materially from those in the forward looking statements.. These materials should only be considered current as of the date of publication without regard to the date

on which you may receive or access the information. The information contained herein is not audited (unless otherwise indicated) and is based upon estimates and assumptions. No information is

warranted by Arnott or its affiliates or subsidiaries as to completeness or accuracy, expressed or implied, and is subject to change without notice. All investments contains risk, including the risk of total

loss. Past performance is not indicative of future results.

CORRELATION METRICS

MSCI World Index 0.06

U.S. Treasury Bond Index -0.03

US$ Gold 0.03

Bloomberg Commodities Index -0.08

Bloomberg Equity L/S Index 0.12
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