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Process

 
Product Description
Destination Strategy

Overview

Investment Objective

Dynamic global asset allocation strategies that are designed to 
deliver target returns to investors at de�ned destinations. The 
strategies tactically position in domestic and international equity 
and �xed-income ETF’s including US sectors, developed and 
emerging market countries, and bonds.

Maximize the probability of acheiving the given target 
return within the stated investment destinations.

Julex utilizes a trend-following model to determine it’s positioning internationally, and an adaptive economic model to determine it’s 
positioning domestically. 40% of the strategy uses the international model, and the remaining 60% uses the domestic model. The 
strategy trades twice a month, and holds between 4 and 20 positions at a time.

Bene�ts of Strategies

• Limit losses during market 
downturns

• Exposure to domestic and 
international markets

• Multi-strategy approach reduces 
model risk 

Disclosures: The information in this presentation 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 speci�c or pro�table results. 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 �nancial 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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Identify Market Regime (Risk-on/Risk-off) Invest in the Strongest Performing ETFs
Economic Fundamentals, Trends, Liquidity 

and Volatility
Multi-period Momentum Decision Process Volatility Weighted Portfolio Construction

Reduce Return Volatility

Detect Market Trends from Noisy Data
Multi-Resolution Trend Analysis

Invest in Countries with Positive Trends
Adapt the Lengths of Trends to Volatility

Reduce Return Volatility
Volatility Weighted Portfolio Construction

Domestic 
Model

International 
Model

How to Use the Destination Strategies
The Destination Strategies can either be added as a portfolio enchancement or act as an all-encompassing portfolio solution.
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