
Omnigence Asset Management Releases
Research on Optimal Alternative Investment
Portfolios

CALGARY, AB, CANADA, September 2,

2025 /EINPresswire.com/ -- Omnigence

Asset Management announces the

publication of its latest research paper,

“Constructing an Optimal Alternatives

Portfolio Without Real Estate, Hedge

Funds or Traditional Private Equity: An

Efficient Frontier Approach.” The study

applies mean-variance optimization and the efficient frontier framework to examine how

investors can maximize efficiency across a broad universe of alternative asset classes.

According to the report, farmland, private credit, timberland, and lower middle market (LMM)

private equity form the most efficient “core” portfolio of alternatives. Together, these assets

delivered an expected return of approximately 12.5% with volatility of 3.8%, resulting in a Sharpe

ratio of ~2.25. By contrast, traditional private equity, hedge funds, and private real estate did not

appear in the maximum Sharpe ratio portfolio, as their incremental returns were insufficient

relative to higher volatility and correlations.

The research highlights farmland as the anchor allocation, noting its combination of moderate

return, very low volatility, and weak correlation to other alternatives. Private credit, timberland,

and LMM private equity provide additional diversification and return potential, creating a

balanced and efficient allocation framework.

By demonstrating how complementary return streams can be combined to improve efficiency,

the paper provides both a clear picture of the most effective current allocation and a roadmap

for how investors can adjust portfolios as their risk and return objectives evolve.

The full report is available on Omnigence’s website:

https://omnigenceam.com/insights/constructing-an-optimal-alternatives-portfolio-without-real-

estate-hedge-funds-or-traditional-private-equity-an-efficient-frontier-approach

About Omnigence Asset Management: Omnigence Asset Management is a Canadian alternative

investment platform specializing in farmland, operational private equity, and secondaries. With

http://www.einpresswire.com
https://omnigenceam.com/insights/constructing-an-optimal-alternatives-portfolio-without-real-estate-hedge-funds-or-traditional-private-equity-an-efficient-frontier-approach
https://omnigenceam.com/insights/constructing-an-optimal-alternatives-portfolio-without-real-estate-hedge-funds-or-traditional-private-equity-an-efficient-frontier-approach


offices in Toronto and Calgary, the firm is committed to helping investors preserve purchasing

power and build durable portfolios in a structurally challenging macro environment. Omnigence

has grown to over CA$1 billion in platform assets by focusing on what it describes as the

neglected middle, investment opportunities that are too small or too operationally complex for

large institutions and traditional alternative managers.

DISCLAIMER: Our reports, including this paper, express our opinions which have been based, in

part, upon generally available public information and research as well as upon inferences and

deductions made through our due diligence, research and analytical process. The information

contained in this paper includes information from, or data derived from, public third party

sources including industry publications, reports and research papers. Although this third-party

information and data is believed to be reliable, neither Omnigence Asset Management nor its

agents (collectively “Omnigence”) have independently verified the accuracy, currency or

completeness of any of the information and data contained in this paper which is derived from

such third party sources and, therefore, there is no assurance or guarantee as to the accuracy or

completeness of such included information and data. Omnigence and its agents hereby disclaim

any liability whatsoever in respect of any third-party information or data, and the results derived

from our utilization of that data in our analysis. While we have a good-faith belief in the accuracy

of what we write, all such information is presented “as is,” without warranty of any kind, whether

express or implied. The use made of the information and conclusions set forth in this paper is

solely at the risk of the user of this information. This paper is intended only as general

information presented for the convenience of the reader and should not in any way be

construed as investment or other advice whatsoever. Omnigence is not registered as an

investment dealer or advisor in any jurisdiction and this report does not represent investment

advice of any kind. The reader should seek the advice of relevant professionals (including a

registered investment professional) before making any investment decisions. The opinions and

views expressed in this paper are subject to change or modification without notice, and

Omnigence does not undertake to update or supplement this or any other of its reports or

papers as a result of a change in opinion stated herein or otherwise.
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