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Investment Approach 

The Fund aims to provide long-term capital appreciation by 
implementing a strategy that seeks to approximate the 
returns of a model portfolio of funds that employ alternative 
investment strategies. The fund will take long and short 
positions in investments that provide broad exposure to 
global equity, fixed income and currency markets. The fund 
will invest primarily in exchange-traded derivative 
instruments, including futures, options, and swaps, but to a 
lesser extent may invest in derivative instruments that are 
traded over-the-counter, such as forwards. The fund 
primarily will hold cash and/or invest in money market 
instruments to collateralize its derivative positions. 
Additionally, the fund may invest from time-to-time in shares 
of exchange-traded funds (ETFs), such as U.S. or non-U.S. 
corporate bond ETFs. Leverage may be created using 
derivatives, but the aggregate notional value of the Fund’s 
specified derivatives positions excluding any specified 
derivatives used for hedging purposes must not exceed 
300% of its net asset value, calculated on a daily basis. 

The strategy aims to approximate the pre-fee returns of a 
portfolio of leading hedge funds in the Equity Long/Short, 
Relative Value, Event Driven and Managed Futures 
categories using multi-factor models.   

 

Investment Exposures  

 
 
For illustrative purposes only, model portfolio 
 
 
Performance1, Class F and F(H) 

 
 

Fund Details  
Fund Type                                                             Alternative 
Inception Date                                                    19 Aug 2024  

     Total Net Assets                     $47.6 million 
Distribution Frequency                               December (if any) 
Prospectus Risk Rating*                                      Low to medium 
 
* Because this is a new fund, the risk rating is only an estimate by SEI 
Investments Canada Company. Generally, the rating is based on how much 
the fund’s returns have changed from year to year. It doesn’t tell you how 
volatile the fund will be in the future. The rating can change over time. A fund 
with a low risk rating can still lose money. 

 

Fund Codes and MERs 
 

 

Class FundSERV Code MER** 

Class E PCA657 2.25% 

Class E(H) PCA658 2.25% 

Class F PCA360 1.11% 

Class F(H) PCA361 1.13% 

** As at December 31, 2025 from Management Report of Fund Performance 
(MRFP) 

 

Managers Allocation 
 

 

Dynamic Beta Investments LLC                                            100% 

 

 

 
 
 
 
 
 
 
 
 
 
 
 

 

 Cumulative Returns (%) Annualized Returns (%) Calendar Year Returns (%) 

 1 MO 3 MO 6 MO YTD 1 YR 3 YR 5 YR 10 YR SINCE 
INCEPT 

INCEPTION 
DATE 

2025 2024 2023 2022 2021 

F 4.3 7.0 10.7 10.7 18.2 - - - 9.6 19 Aug 2024 6.6 - - - - 

F(H) 1.1 4.9 6.1 6.1 11.5 - - - 5.2 19 Aug 2024 9.2     



 
 
 

 
 

Portfolio Positioning 
Gross Notional Contract Value of Futures Contracts  

 
Source: SEI 

 
Visit us at assetmanagementca.seic.com 
 
SEI Investments Canada Company ("SEI"), a wholly owned subsidiary of SEI Investments Company, is the Manager of the SEI Funds in 
Canada. 
 
1Performance shown is for Class F and F(H) units, net of the Fund's operating expenses and applicable management fees payable to 
SEI. Performance does not reflect any advisory fees that may be payable to the dealer 
 
The Liquid Alternative Fund is an alternative mutual fund and is permitted to invest in asset classes and use investment 
strategies that are not permitted for other types of mutual funds. This fund uses derivatives and in turn leverage to a greater 
degree than a traditional mutual fund. As a result, the risks associated with derivatives and leverage are amplified, and therefore 
a Liquid Alternative Fund may have a heightened risk of investment loss as compared to a traditional mutual fund. 
 
This sheet is a marketing document, is unaudited and should not be confused with the Fund Facts of the Underlying Funds, 
regulatory documents filed on SEDAR+ by SEI. There is no assurance as of the date of this material that the securities mentioned 
remained in or out of the Funds. You can obtain the regulatory Fund Facts documents from your financial advisor or by visiting 
the SEI website at seic.com/enCA or SEDAR+ at sedarplus.ca. Commissions, trailing commissions, management fees and 
expenses all may be associated with mutual fund investments. Please read the prospectus before investing. The indicated rates 
of return are the historical annual compounded total returns including changes in unit value and reinvestment of all distributions 
and do not take into account sales, redemption, distribution or optional charges or income taxes payable by any unitholders 
that would have reduced returns. Mutual funds are not guaranteed, their values change frequently and past performance may 
not be repeated. 
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