
 

Tom Capital AG 
Othmarstrasse 8 
CH-8008 Zurich 

T +41 44 515 62 88                                                                                                                        
info@tomcapital.ch                                                                                                                     
www.tomcapital.ch  

 

Tom Capital Growth Fund (TCGF)  

Recap of the first three years plus outlook 2019 

 

Since inception TCGF clearly outperformed its benchmark and most markets 
 
Since inception three years 
ago (Dec. 2015) the TCGF 
returned 19.5%.  
This outperformance to the 
benchmark (-0.1%) and most 
markets is a strong 
recommendation to private as 
well as institutional investors 
to include the TCGF in their 
portfolios.  
 

Best Swiss Hedge Fund in 2018 
 
As of Jan. 7, 2019, the fund 
portal Swiss Fund Data lists 
the TCGF as the best 
performing Swiss hedge 

fund of the year 20181.  
 
  

Our forecasting models achieve a high level of maturity in Q4 2018 
 
Limiting input data series to 
those that are stable over 
time reduced the risk of 
overfitting substantially. 
This important 
improvement went live in 
Oct. 2018. Looking forward 
we do not expect any more 
major changes to the 
existing forecasting methodology that is based on multiple linear regression.   
 

Guided machine learning will challenge the existing forecasts  
 
In 2019 our research focus moves towards developing new and complementary forecasting 
methodologies based on guided machine learning. We embed the experience we gained over the last 
years in selecting, preparing, and transforming relevant data into the machine learning process. We 
expect this automated approach to eliminate most human bias and overfitting. It will also support 
efficient diversification thereby improving the robustness of the TCGF further. Once proven 
successful, these new forecasting models will receive increasing allocation and gain more importance 
in the fund.  

                                                        
1 Log in as Qualified Investor to: https://www.swissfunddata.ch/sfdpub/en/home/morePrev?id=HedgeFunds 
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Disclaimer 

The Tom Capital Growth Fund is a contractual fund under Swiss law of the category “other funds for alternative investments” with special risks 
that implements its investment strategy through derivative financial instruments as described in 1.2 of the fund prospectus and §8 of the fund 
contract (use of equity, bond and currency derivatives based on an allocation process defined in the fund prospectus with integrated fund 

contract). Based on the instruments and the investment techniques used, the risks of the Tom Capital Growth Fund are not comparable to those 
of a conventional securities fund. In particular, the gross exposure of the investments may reach up to 585% (including credit) of the net asset 
value. Investors' attention is explicitly drawn to the risk information described in the fund prospectus. Under extraordinary circumstances, investors 

in the fund need to be prepared and capable to suffer the partial or total loss of capital. The information in this document is given for information 
purposes only and does not qualify as investment advice. No liability is assumed for the accuracy and completeness of the information. Opinions 
and assessments contained in this document may change and reflect the point of view of Tom Capital in the current economic environment. This 

document qualifies as marketing material. Investments should only be made after a thorough reading of the current prospectus and/or the fund 
regulations, the current annual and semi-annual reports (the “legal documents”), as well as after consulting an independent finance and tax 
specialist. The performance of past values and returns is no indicator of their current or future development. The performance of values and 

returns does not include the fees and costs which may be charged when buying, selling and/or switching units.  


