
   
 
 
 

  

 

July 10th 2017 

 

Abbey Capital Futures Strategy Fund Celebrates Three Year Anniversary, 

Receives 4-Star Morningstar Rating 

 

Abbey Capital Limited (“Abbey Capital”) is pleased to announce that the Class I Shares of our US mutual fund, the 

Abbey Capital Futures Strategy Fund (“ABYIX”), has reached its three year track record as of July 1st 2017.  

ABYIX has also secured a 4-Star Overall Morningstar Rating among 91 Managed Futures Funds for the period ending 

30th June 2017, based on a weighted average, and has a Morningstar Bronze Analyst Rating since September 2016. 

(Overall Morningstar Rating is derived from a weighted average of the fund’s three-year risk-adjusted return 

measures.) 

Abbey Capital has been a specialist allocator to managed futures since 2000. Abbey Capital focuses on delivering 

diversified Commodity Trading Advisor (“CTA”) portfolios which aim to be cost efficient and have the potential to 

deliver strong risk-adjusted returns over time. Abbey Capital partners with leading CTAs around the globe to construct 

robust and actively-traded portfolios designed to capture trends in global financial and commodity markets.  

“We are delighted to have reached this milestone and to have received both the Morningstar 4-Star Rating and Bronze 

Analyst Rating” Abbey Capital founder & CEO Tony Gannon commented. “Throughout our track record at Abbey Capital 

our approach has consistently been to select high-quality managers, allocate capital through managed accounts and 

manage risk using our proprietary systems and processes. We believe the strong asset growth in our mutual fund since 

inception, is recognition by investors of the merits of this approach.” 

As at 30th June 2017 the Abbey Capital Futures Strategy Fund has $763m in assets. 
 

 

For further information please contact: 

Abbey Capital (US) LLC 

Ph: +1 646 453 7850 

www.abbeycapital.com/mutual-funds/futures-strategy-fund/ 
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Please read the Prospectus carefully before investing. Investors should carefully consider the 

Fund’s investment objectives, risks, charges and expenses before investing in the Fund. This 

and other information is in the Prospectus. A copy of the prospectus and summary prospectus 

may be obtained by contacting businessdevelopment@abbeycapital.com or by calling (646) 

453 7850.  

RISK CONSIDERATIONS:  

An investment in the Abbey Capital Futures Strategy Fund is speculative and involves substantial risk 

and conflicts of interest. It is possible that an investor may lose some or all of their investment.  

Except for fund returns, the portfolio statistics shown in this presentation are based only on the open forward, 

future and option contracts held by Abbey Capital Offshore Fund Limited (a wholly-owned and controlled 

subsidiary of the Fund) and does not take into account any other assets held by the Fund (primarily cash and 

cash-equivalents). The Fund may invest approximately 25% of its total assets in the Abbey Capital Offshore 

Fund Limited which is a multi-advisor fund that invests in managed futures and foreign exchange.  

All investments in securities involve risk of the loss of capital. An investment in the Fund includes the 

risks inherent in an investment in securities, as well as specific risks associated with this open-ended 

investment product. Among the risks associated with investing in this Fund are Commodity Sector Risk, 

Counter-Party Risk, Credit Risk, Currency Risk, Manager and Management Risks, Advisory Risk, Subsidiary 

Risks, Tax Risks, Emerging Markets Risk, Leveraging Risks, Foreign Investment Risks, Fixed Income Securities 

Risks, Short Sale Risk and Portfolio Turnover Risks.  

The Fund may invest in or utilize derivative investments, futures contracts, and hedging strategies. A 

portfolio of hedge funds may increase the potential for losses or gains. One or more underlying managers, 

from time to time, may invest a substantial portion of the assets managed in a specific industry sector. As a 

result, the underlying manager’s investment portfolio (as well as the Fund’s) may be subject to greater risk 

and volatility than if investments had been made in the securities of a broader range of issuers. Trading in 

futures is not suitable for all investors given its speculative nature and the high level of risk involved.  

There can be no assurance that the Fund’s or an underlying manager’s strategy (hedging or otherwise) 

will be successful or that it will employ such strategies with respect to all or any portion of its portfolio. The 

value of the Fund’s portfolio investments should be expected to fluctuate. Investing in managed futures is 

not suitable for all investors given its speculative nature and the high level of risk involved. The Fund is 

appropriate only for investors who can bear the risks associated with the product. Investors may lose some 

or all of their investment.  

This brief statement cannot disclose all of the risks and other factors necessary to evaluate a 

participation in the Fund. Investors are urged to take appropriate investment advice and to carefully 

consider their investment objectives, personal situation, and factors such as net worth, income, age, risk 

tolerance and liquidity needs before investing in the Fund. Before investing, investors should carefully 

consider the Fund’s investment objectives, risks, conflicts, tax considerations, charges and expenses.  

Abbey Capital Limited is a limited liability company incorporated in Ireland (registration number 327102). 

Abbey Capital is authorised and regulated by the Central Bank of Ireland as an Alternative Investment Fund 

Manager under Regulation 9 of the European Union (Alternative Investment Fund Managers) Regulations 2013 

("AIFMD"). Abbey Capital is registered as a Commodity Pool Operator and Commodity Trading Advisor with 

the U.S. Commodity Futures Trading Commission (“CFTC”) and is a member of the U.S. National Futures 

Association. Abbey Capital is also registered as an Investment Advisor with the U.S. Securities Exchange 

Commission (“SEC”). Abbey Capital (US) LLC is a member of FINRA and SIPC and is a fully owned subsidiary 

of Abbey Capital. None of the regulators listed herein endorse, indemnify or guarantee the member’s 

business practices, selling methods, the class or type of securities offered, or any specific security. The CFTC, 

the SEC, the Central Bank of Ireland or any other regulator have not passed upon the merits of participating 

in any trading programs or funds promoted by Abbey Capital, nor have they reviewed or passed on the 

adequacy or accuracy of this report. This document contains information about Abbey Capital and the funds 

it manages. Abbey Capital has taken reasonable care to ensure that the sources of information herein are 

reliable, however, this document is for the purpose of providing general information and does not purport 

to be full or complete or to constitute advice. This document and all of the information contained in it is 

proprietary information of Abbey Capital and intended solely for the use of the individual or entity to whom 

it is addressed. Under no circumstances may it be reproduced or disseminated in whole or in part without 

the prior written permission of Abbey Capital.  

Abbey Capital Futures Strategy Fund is distributed by Quasar Distributors, LLC. 

  



   
 
 
 

  

 

The Morningstar Analyst Rating
TM

 for funds is the summary expression of Morningstar’s forward-looking 

analysis of a fund. Morningstar analysts assign the ratings on a five-tier scale with three positive ratings of 

Gold, Silver, and Bronze, a Neutral rating, and a Negative rating. Morningstar evaluates funds based on five 

key pillars - Process, Performance, People, Parent, and Price - which its analysts believe lead to funds that are 

more likely to outperform over the long term on a risk-adjusted basis. The Morningstar Analyst Rating should 

not be used as the sole basis in evaluating a mutual fund. Morningstar Analyst Ratings are based on 

Morningstar’s current expectations about future events; therefore, in no way does Morningstar represent 

ratings as a guarantee nor should they be viewed by an investor as such.  

Morningstar Analyst Ratings involve unknown risks and uncertainties which may cause Morningstar’s 

expectations not to occur or to differ significantly from what we expected. The five key pillars are not 

weighted equally in Morningstar’s evaluation of a fund. 

 

The Morningstar Rating
TM

 for funds, or “star rating”, is calculated for managed products (including mutual 

funds, variable annuity and variable life subaccounts, exchange-traded funds, closed-end 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 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 I 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 I0-year (if applicable) Morningstar Rating
TM

 metrics. The weights 

are: I 00% 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% I 0-year rating/30% five-year rating/20% three-year rating for 120 

or more months of total returns. While the ID-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. The fund was rated 4 stars over the 3-year period ended 30 June 2017 among 91 

Managed Futures funds. Ratings for other shares classes may differ. 

 

©2017 Morningstar, Inc. All Rights Reserved. The information contained herein: (I) is proprietary to 

Morningstar and/or its content providers; (2) may not be copied or distributed; and (3) is not warranted to 

be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any 

damages or losses arising from any use of this information. Past performance is no guarantee of future 

results.  

 


