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MSCI® is a registered trademark of MSCI Inc.
FTSE®, Russell®, “FTSE Russell” and other service marks and trademarks related to the FTSE or Russell indexes are trademarks of the London Stock Exchange Group companies.
Robeco® is a registered trademark of Robeco Institutional Asset Management B.V and Robeco Luxembourg S.A. (“Robeco”).

Defensive when 
needed?

The Scienti�c Beta High Factor Intensity (HFI) Low Volatility Maximum Volatility 
Protection index provides a highly defensive o ering with a reduction in the index’s 
market beta in di�cult times and very strong protection of the capital. 

This o ering aims to respond to an important shortcoming in traditional Low 
Volatility/Minimum Volatility o erings, whose volatility and market exposure 
increases strongly in periods of very high volatility and therefore crisis periods.

www.scienti�cbeta.com

The analysis runs from 15-Jun-2007 to 30-Jun-2019. The rolling volatility is based on 1-Year daily total returns with a 1-week step size and is annualised. The index used is the 
SciBeta Developed High-Factor-Intensity Low Volatility Diversi�ed Multi-Strategy Maximum Volatility Protection. We use three di�erent competitor defensive strategies to get 
an average 1-Year rolling volatility: MSCI World Minimum Volatility, FTSE Developed Minimum Variance and Robeco QI Institutional Global Developed Conservative Equities. 
Scienti�c Beta and Bloomberg.

For more information, please visit www.scienti�cbeta.com
or contact Mélanie Ruiz on +33 493 187 851 or by e-mail to melanie.ruiz@scienti�cbeta.com

The analysis runs from 15 Jun 2007 to 30 Jun 2019 The rolling volatility is based on 1 Year daily total returns with a 1 week step size and is annualised The index used is the
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Interest 
Rates

Risk 
Compen-
sation

Illiquidity
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Socially Responsible Investor 

Traditional Investor

Human Rights 
Universal Declaration of 
Human Rights

Labor International Labor 
Organization’s Declaration 
on Fundamental Principles 
and Rights at Work

Environment 
Declaration on Environment 
and Development 

Anti-Corruption 
United Nations Convention 
Against Corruption 
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*Average of the differences in Sharpe ratio and differences in annualised excess returns observed between December 31, 1978 and December 31, 2018 (40 years) for all US 
long-term track record Scientific Beta Narrow High-Factor-Intensity Diversified Multi-Strategy indices (SciBeta Narrow High-Factor-Intensity Value Diversified Multi-Strategy, 
SciBeta Narrow High-Factor-Intensity Low-Volatility Diversified Multi-Strategy, SciBeta Narrow High-Factor-Intensity Mid-Cap Diversified Multi-Strategy, SciBeta Narrow 
High-Factor-Intensity High-Momentum Diversified Multi-Strategy, SciBeta Narrow High-Factor-Intensity High-Profitability Diversified Multi-Strategy and SciBeta Narrow 
High-Factor-Intensity Low-Investment Diversified Multi-Strategy) and their Scientific Beta cap-weighted factor equivalents calculated on a universe of the 500 largest-
capitalisation US stocks.

Information based on historical simulation. Information containing any historical information, data or analysis should not be taken as an indication or guarantee of any 
future performance, analysis, forecast or prediction. Past performance does not guarantee future results.

Be smart with 
your factors

Many investors are seeking to invest today by allocating to risk factors, such as 
Value, Momentum, Size, Low Volatility, High Pro�tability and Low Investment, 
that are well-rewarded over the long term.

By o�ering indices, as part of the Smart Beta 2.0 approach, that have well-
controlled factor exposures and whose good diversi�cation enables speci�c 
and unrewarded risks to be reduced, Scienti�c Beta o�ers some of the best-
performing smart factor indices on the market.

With an average excess return of 2.04% and an 41.19% improvement in risk-
adjusted performance observed over the long run* in comparison with 
traditional factor indices, Scienti�c Beta’s smart factor indices are the essential 
building blocks for e�cient risk factor allocation.

For more information, please visit www.scienti�cbeta.com 
or contact Mélanie Ruiz on +33 493 187 851 or by e-mail to melanie.ruiz@scienti�cbeta.com

www.scienti�cbeta.com
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A change for 
the better

The future of our planet deserves attention and a change in the 
practices of the investment industry. 

Scienti�c Beta’s ESG and Low Carbon new �lters let traditional 
factor ingredients produce the best risk-adjusted performance, 
while allowing an ambitious ESG or Low Carbon policy to be 
implemented at the same time.

For more information, please visit www.scienti�cbeta.com 
or contact Mélanie Ruiz on +33 493 187 851 or by e-mail to melanie.ruiz@scienti�cbeta.com

www.scienti�cbeta.com
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 Reporting for   
the  better

The future of our planet deserves attention and a change in the 
practices of the investment industry. 

To favour broad adoption of ESG and Low Carbon objectives, 
Scienti�c Beta o�ers advanced ESG and Climate Risk reporting 
free of charge for all its indices.

For more information, please visit www.scienti�cbeta.com 
or contact Mélanie Ruiz on +33 493 187 851 or by e-mail to melanie.ruiz@scienti�cbeta.com

www.scienti�cbeta.com
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