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Overview
• A tactical limited duration bond strategy aiming to generate higher-than- 

average income while preserving capital.

• Portfolio duration: less than 4.25 years
Portfolio weighted average credit rating: BBB- or better
Monthly portfolio update

• Use unique RiskSwitch™ indicator to determine the level of participation in
high yield and bank loan markets.

Facts

Customized Benchmark:
60.84% Bank Loans,
30.40% Short-Term Treasuries, 7.81% 
Intermediate-Term Treasuries, 0.95% T-Bill 

Portfolio Manager:
Henry Ma, Ph. D., CFA
25-Year Investment Experience

Investment Process
Julex Capital uses a tactical model combining both long-term trend analysis and short-term market outlook to position the portfolios 
among high yield bonds, bank loans, mortgages, Treasuries and cash/short-term Treasuries. 

Investment Universe

Disclosures

This fact sheet is for the purpose of information exchange. This is not a solicitation or offer to buy or sell any security. You must do your own due diligence and consult a professional investment advisor before making any investment
decisions. The use of a proprietary technique, model or algorithm does not guarantee any specific profitable results. Past performance is not indicative future returns. The performance data presented are gross returns. The risk of
loss in trading securities can be substantial. You should therefore carefully consider whether such trading is suitable for you in light of your financial condition. All information posted is believed to come from reliable sources. We do not
warrant the accuracy or completeness of information made available and therefore will not be liable for any losses incurred.
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Hypothetical Back Test Results*

*Investment performance shown on this page is HYPOTHETICAL. It is based on the back tests of historical data. Hypothetical 
performance results have many inherent limitations, No representation is being made that any account will or is likely to achieve 
profit or losses similar to those shown. In fact, there are frequently sharp differences between hypothetical performance results 
and the actual results subsequently achieved by any particular trading program.




