
 

2019 Convention 

22 - 23 October 

Sandton Convention Centre, Johannesburg 

Last chance to register 

The Convention Organising Committee would like to encourage anyone who still wants to register, 

to do so ASAP! So far 1558 delegates have registered. A significant amount of work has gone into 

the planning and preparation of presentations, exhibitions and the organisation of the Convention, 

to ensure the standard that is expected will be maintained. We are excited to host all our attendees 

this year and look forward to engaging with all of you. Register here now!  

Please note that you can also still purchase your tickets for the cocktail event. If you are unable to 

attend the Convention, but would like to attend the cocktail event, you are more than welcome to 

do purchase your ticket here.  

Papers to be presented at the Convention 

Enhancing the probability of delivering alpha by Bhekinkosi Khuzwayo and Teboho Tsotetsi 

In 1974, Keith Ambachtsheer made the following observation: "active management is under 

serious attack because as evidence shows, it has produced not overperformance but 

underperformance." Forty-five years later, and this statement still rings true. The synchronised, 

accommodative policies employed by various monetary policy authorities over the last ten years 

have suppressed market volatility, leading to lower levels of dispersion. This environment is not 

conducive for active management. Perhaps not surprisingly, active asset managers have struggled 

to outperform their benchmarks during this period. If this environment persists, then active 

managers will need to dig deeper in search of innovative ways to deliver value for their clients. We 

find that innovative risk management techniques can contribute positively to investment returns. As 

a result, active managers who implement robust risk management frameworks, that are well 

integrated within their investment processes, are the ones most likely to outperform their 

benchmarks despite the non-conducive environment. Read the full paper here.  

We look forward to welcoming you to the 2019 Convention next week!  

Regards 
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