Key Investor Information Document
This document provides you with key investor information about this Fund. It is not marketing material. The information is required by
law to help you to understand the nature and the risk of this Fund. You are advised to read it so you can make an informed decision
about whether to invest.

ABR DYNAMIC BLEND EQUITY AND VOLATILITY FUND (“FUND”) INSTITUTIONAL USD CLASS
ISIN: IE00BD0G4171
a sub-fund of DMS UCITS Corrib Platform ICAV (the “ICAV”)
The Fund is managed by DMS Investment Management Services (Europe) Limited (the “Manager”)

Objectives and Investment Policy
•

•
•

•

•
•

As a passively managed fund, the ABR Dynamic Blend Equity
and Volatility Fund uses Indices to gauge performance and for
portfolio comparison purposes. The strategy seeks
investment results that correspond generally (before fees,
expenses, etc) to the ABR Dynamic Blend Equity and Volatility
Index (ABRVXX Index).
The strategy’s portfolio is constructed with reference to both
the S&P 500 Index (SPXT Index) and the S&P 500 VIX ShortTerm Futures Total Return Index (SPVXSTR Index).
The investment objective of the Fund is to achieve investment
returns by investing at least 80% of the NAV in futures listed
or traded on one or more Recognised Markets that provide
exposure to US large cap equity securities including volatility
in the US equity markets.
The Fund may also invest in cash instruments. Cash
instruments include cash deposits and cash equivalents, such
as short-term commercial paper, certificates of deposit,
treasury bills, floating rate notes and fixed or variable rate
commercial paper listed or traded on one or more Recognised
Markets.
There can be no assurance that the Fund’s investments will
be successful or that the investment objectives of the Fund
will be achieved.
As many of the investments which the Fund will make will be
in futures which are invested in on an unfunded basis, the
Fund will only have a requirement to post margin with the
brokers through which it makes such investments rather than
pay the whole of the notional value of the derivative. As a
result, the Fund is expected to retain significant levels of cash,
which will be invested in cash instruments.

•

•

•

The Fund’s strategy is designed to achieve returns from
favourable volatility movements in the U.S. equity markets while
maintaining U.S. equity exposure to preserve positive
performance during extended periods of rising markets.
Shares of the Fund can be bought and sold on each Dealing
Day which is a Business Day in Dublin and New York, or any
other day which the Directors have determined, subject to
advance notice to all shareholders in the Fund. The base
currency of the Fund and the reference currency of this class is
USD.
If sufficient net income after expenses is available in the Fund,
the Directors may make a single distribution to Shareholders of
substantially the whole of the net income of the Fund, as
attributable to each class. Dividends, if declared, will normally
be declared in May of each year and will be paid within six
months of the end of the annual accounting period.

Risk and Reward Profile
Higher risk

Significant risk(s) for the Fund not taken into account in this indicator
include the following:

Typically higher rewards

Counterparty risk: The counterparty to a derivative or other
contractual agreement or synthetic financial product could become
unable to honour its commitments to the Fund, potentially creating
a partial or total loss for the Fund.

Lower risk
Typically lower rewards
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The shaded area in the table above shows the Fund’s ranking
based on the synthetic risk and reward indicator (SRRI). The
SRRI suggests the relationship between risk and potential
returns when investing in the Fund. The Fund has been
classified as category 6 due to the nature of its investments,
which include the risks listed below. This means that the
purchase of units in the Fund is connected to medium risk of
such fluctuations.
Please note that category 1 does not mean a risk-free
investment. Historical data, such as is used in calculating the
synthetic indicator, may not be a reliable indication of the
future risk profile of the Fund; the category might change in
the future.
There is no assurance that the Fund will meet its investment
objective and you may lose money. The Fund’s performance
will be affected by market movements, but the Fund may lose
money in a rising market. The Fund is neither capital
guaranteed nor protected.

Currency risk: Changes in exchange rates will affect the returns
on your investment.
Derivatives risk: A derivative may not perform as expected and
may multiply the gains and losses made by the Fund.
Liquidity risk: In difficult market conditions, the Fund may not be
able to sell a security for full value or at all. This could affect
performance and could cause the Fund to defer or suspend
redemptions of its shares.
Operational risk: Failures at service providers could lead to
disruptions of Fund operations or losses.
For more information about the risks of the Fund, please refer to the
Risk Considerations section of the Prospectus and Supplement.

Charges for this Fund
The charges you pay are used to pay the costs of running the Fund, including the costs of marketing and distributing it. These charges
reduce the potential growth of your investment. The entry and exit charges are maximum figures. In certain cases, you may pay less- you
can find this out from your financial advisor or distributor. For more information about charges, please refer to the Fees and Expenses section
of the Prospectus and Supplement.
One-off charges taken before or after you invest
Entry Charge
None%
Exit Charge
None%
This is the maximum that might be taken out of your money before it is invested and before the proceeds of your investment are
paid out.
Charges taken from the Fund over a year
Ongoing charge (%)
1.75%
This ongoing charge is calculated as a percentage of NAV and inclusive of the investment management fee as
applicable.
Charges taken from the Fund under certain specific conditions
Performance Fee (%)
None
The ongoing charges figure is based on annualised expenses for the month ending December 2019. Ongoing charges may vary from year
to year. Ongoing charges exclude transaction costs including third party brokerage fees and bank charges on securities transactions.

Remuneration
Details of the Manager’s up-to-date remuneration policy, including, but not limited to, a description of how remuneration and benefits are
calculated, the identity of persons responsible for awarding the remuneration and benefits including the composition of the remuneration
committee, where such a committee exists, are available at www.dmsgovernance.com and a paper copy of such remuneration policy is
available to investors free of charge upon request.

Past Performance
Performance (%)
Past performance is not a reliable indication of future performance.
Annualised performance is calculated after deducting all charges
taken from the Fund.
Share class creation date: 10th February 2017
Past performance is calculated in US Dollar

Practical Information
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Further information regarding the ICAV and Fund will be provided in English including the Prospectus, Supplement and the latest annual
and half-yearly reports. This information is available free of charge at www.dmsgovernance.com
This key investor information document describes ABR Dynamic Blend Equity and Volatility Fund, a sub-fund of DMS UCITS Corrib
Platform ICAV. The Prospectus and the periodic reports are prepared for the entire ICAV.
The assets and liabilities of each sub-fund of the ICAV are segregated which means that each sub-fund of the ICAV will be treated as
a separate entity with, but not limited to, its own contributions, redemptions, capital gains, losses, charges and expenses and, therefore,
a shareholder in the Fund is only entitled to the assets and profits of the Fund.
The Fund offers other share classes for the categories of shareholders as defined in the Supplement. Shareholders may transfer shares
of one sub-fund or class into shares of another sub-fund or class. For more information, please refer to the Transfer of Shares section
of the Prospectus.
The Net Asset Values per share class are available from the Administrator.
The Fund is subject to the tax laws and regulations of Ireland. Depending on your country of residence, this might have an impact on
your personal tax position. For further details, please contact your tax and/or financial advisor.
The Directors of the ICAV may be held liable solely on the basis of any statement contained in this document that is misleading,
inaccurate or inconsistent with the relevant parts of the Prospectus.
The ICAV, Fund and the Manager- DMS Investment Management Services (Europe) Limited - are all authorised in Ireland and regulated
by the Central Bank of Ireland.
The domicile of the Fund is Ireland. The Representative of the Fund in Switzerland is OpenFunds Investment Services AG, with its
registered office at Seefeldstrasse 35, 8008 Zurich, Tel +41 44 500 31 08, www.open-funds.ch. The Paying Agent in Switzerland is
Società Bancaria Ticinese SA, Piazza Collegiata 3, 6501 Bellinzona, Tel. +41 91 821 51 21, Fax. + 41 91 825 66 18, www.bancaria.ch.
The distribution of Shares of the Fund (the “Interests”) in Switzerland must be made exclusively to Qualified Investors. The place of
performance and jurisdiction for the Interests in the Fund distributed in Switzerland is at the registered office of the Representative.
Publications to Swiss investors in respect of the Interests in the Fund are affected on the electronic platform www.fundinfo.com
Depositary: SEI Investments – Depositary and Custodial Services (Ireland) Limited, Styne House, Upper Hatch Street, Dublin 2, Ireland

This key investor information document is accurate as of 21st July 2020.

