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Key Fund Data  as of 31/10/24 Performance Note 1

NAV

AUM

Outperformance Mtd

Outperformance Ytd

Class A

Annualized Return 13.3%

Cumulative Return 337.0%

1Y Return 33.3%

3Y Return 27.5%

5Y Return 100.9%

Volatility 16.2%

Tracking Error 4.5%

Information Ratio -0.07

Batting Average 51.7%

Beta 1.0

Historical Performance** Note 2

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Ytd

2013 3.2 1.8 -1.3 5.8 -3.7 2.9 4.4 3.0 2.7 21.2

2014 -3.5 4.9 0.5 0.7 2.2 -1.6 3.4 -1.4 2.5 2.7 0.2 13.3

2015 -3.0 6.4 -1.2 0.4 -2.0 2.9 -3.7 -2.4 6.3 0.2 -2.0 3.2

2016 -7.4 1.6 8.5 1.4 -1.6 4.4 1.0 0.5 -0.3 4.7 1.0 16.5

2017 3.0 1.8 1.2 0.8 0.6 2.7 -1.4 1.7 1.6 2.0 1.6 17.5

2018 3.7 -3.6 -3.4 -0.5 1.1 3.5 2.5 0.4 -5.9 1.7 -10.0 -9.1

2019 9.5 3.5 0.6 4.7 5.3 1.2 -1.7 0.8 3.2 3.5 2.4 30.6

2020 -1.4 -9.2 -6.5 12.6 -1.6 3.9 6.4 -3.4 -3.5 12.0 4.8 18.3

2021 -4.7 5.5 7.1 5.4 3.5 1.0 2.2 -4.0 6.0 -4.2 5.3 25.5

2022 -7.6 -4.2 3.6 -9.5 -7.0 8.0 -1.9 -8.1 6.9 6.3 -4.9 -17.3

2023 7.8 -2.9 0.7 2.4 6.7 3.3 0.2 -3.3 -1.8 9.0 6.8 33.7

2024 2.0 6.4 3.7 -4.5 3.9 1.8 -0.1 -1.6 -1.3 13.8

See over for Note 1 and Note 2.

*Since inception to 31/10 /24

**Performance figures are based on the month-end NAV, which may not be a tradable NAV.

Currency

Dominicé - US Equities Plus (DUEP) employs a quantitative strategy with an objective to

provide optimal exposure to the US equity market. The fund aims to generate superior

returns by leveraging behavioral finance biases, including seasonality, myopia and trend.

Registered in Switzerland, DUEP invests in equities and listed derivatives.

Dominicé & Co – Asset Management is an investment management firm founded in 2003 in

Switzerland. The company offers investment solutions in volatility, equities and real estate,

as well as wealth management services.                                                                                                                                            
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In October, U.S. equities saw a modest decline, with the S&P 500 falling by about 1%.

Investor sentiment was impacted by mixed corporate earnings, caution surrounding the

upcoming U.S. presidential election, and concerns over rising bond yields. The September

CPI report indicated that inflation eased slightly less than expected, with core inflation

remaining elevated at 3.3%. At the time of writing, the Fed has cut rates by an additional

25 bps and is expected to do the same in December. Given the strength in the labor

market and resilient inflation, the likelihood of a larger 50 bps cut has diminished. The

Fund underperformed its benchmark slightly for the month, with its stock portfolio

performing in line. Overweighting Williams Cos Inc. (14.7%), which presented a strong

growth outlook, benefited the Fund. In the derivatives overlay program, uncertainty ahead

of the U.S. elections led to a repricing of risk. For example, the VIX increased by 6 points

to 23, despite a 3-point drop in the S&P 500’s 1-month volatility to 11. Anticipating this

risk repricing, we reduced the short volatility position in our outright programs early,

thereby minimizing losses. However, our relative value programs capitalized on the large

spread between implied and realized volatility, resulting in a net P&L close to break-even

for the strategy.
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Top 10 Positions Sector Weightings Relative to the Benchmark

Name

APPLE INC 5.45%

NVIDIA CORP 5.35%

ALPHABET INC-CL C 3.13%

MICROSOFT CORP 3.06%

CINTAS CORP 2.85%

AMERICAN TOWER CORP 2.36%

TESLA INC 2.15%

PROCTER & GAMBLE CO/THE 2.08%

AUTOMATIC DATA PROCESSING 2.00%

PAYCHEX INC 1.82%

Note 1

Note 2

October 2024

DISCLAIMER

This document is for information purposes only and does not constitute an offer or a solicitation to invest. It has been prepared by Dominicé &

Co – Asset Management which is authorized and regulated by the Swiss Financial Market Supervisory Authority (FINMA). No reliance may be

placed for any purpose on the information and opinions contained in this document or their accuracy or completeness. No representation,

warranty or undertaking, express or implied, is given as to the accuracy or completeness of the information or opinions contained in this

document by any of Dominicé & Co, its members, employees or affiliates and no liability is accepted by such persons for the accuracy or

completeness of any such information or opinions, and nothing contained herein shall be relied upon as a promise or representation whether as

to past or future performance. Opinions expressed herein may not be shared by all employees of Dominicé & Co and are subject to change

without notice. Past performance is not a guide to future performance. Performance data do not take account of the commissions and costs

incurred on the issue and redemption of units. Dominicé – US Equities Plus is not for distribution in the US or to US Persons. This document is

not intended, and should not be construed as, marketing of any alternative investment fund for the purposes of any legislation implementing EU

Directive 2011/61/EU on Alternative Investment Fund Managers (the “AIFM Directive”) in any member state (each a “Member State”) of the

EEA. The Morningstar RatingTM for funds, or “star rating”, is calculated for managed products (including mutual funds, variable annuity and

variable life subaccounts, exchange-traded funds, closedend funds, and separate accounts) with at least a three-year history. Exchange-traded

funds and open-ended mutual funds are considered a single population for comparative purposes. It is calculated based on a Morningstar Risk-

Adjusted Return measure that accounts for variation in a managed product’s monthly excess performance, placing more emphasis on downward

variations and rewarding consistent performance. The Morningstar Rating does not include any adjustment for sales loads. The top 10% of

products in each product category receive 5 stars, the next 22.5% receive 4 stars, the next 35% receive 3 stars, the next 22.5% receive 2

stars, and the bottom 10% receive 1 star. The Overall Morningstar Rating for a managed product is derived from a weighted average of the

performance figures associated with its three-, five-, and 10-year (if applicable) Morningstar Rating metrics. The weights are: 100% three-year

rating for 36-59 months of total returns, 60% five-year rating/40% three-year rating for 60-119 months of total returns, and 50% 10-year

rating/30% five-year rating/20% three-year rating for 120 or more months of total returns. While the 10-year overall star rating formula seems

to give the most weight to the 10-year period, the most recent three-year period actually has the greatest impact because it is included in all

three rating periods. Dominicé US Equities Plus was rated against the following numbers of EAA Fund US Large-Cap Blend Equity funds over the

following time periods 1'685 funds in the last three years, 1'364 funds in the last five years, and 770 funds in the last ten years. Past

performance is no guarantee of future results.

% of NAV

The returns for the benchmark, ticker B500N Index, Bloomberg US Large Cap Net Return Index, is provided for comparison purposes only to

show how the Fund's returns compare to a broad-based index of securities. The indices are not subject to any of the fees or expenses to which

the Fund is subject. It is not possible to invest in these indices. The indices are used for comparison purposes only. It should not be assumed

that the Fund will invest in any specific securities that comprise the indices.

The performance presented may have been significantly impacted by non-recurring market or economic conditions and hence, may not be

capable of being replicated. Past performance is not indicative nor a guarantee of future results. No assurance can be made that profits will be

achieved or that substantial losses will not be incurred.

PROSPECTUS AND KIID

The Prospectus of the Fund, the KIID, as well as the Annual and Semi-annual Reports may be obtained, free-of-charge, upon request from the

Fund Management Company Solutions & Funds SA, Promenade de Castellane 4, 1110 Morges, Switzerland.
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