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Investment strategy Investment portfolio mandate

The portfolio is a multi-strategy portfolio, which incorporates the various 
predominant investment styles (value, momentum, growth, quality and size) and 
uses active and systematic strategies.

The portfolio is aimed at providing investors with exposure to global equities in a
risk-controlled manner.The return objective is to outperform the benchmark 
(MSCI All Countries World Index) by between 1% and 1.25% over any three-year 
rolling period.

Benchmark allocation

Asset Class Allocation Benchmark
Total portfolio 100.00% MSCI All Countries World Index

Investment returns

One 
Month

Three 
Months

One
Year

Three 
Years

Five 
Years

Since 
Inception

Portfolio -3.35% -4.47% 2.95% 11.46% 10.25% 15.49%
Benchmark -2.67% -2.56% 9.17% 14.96% 12.40% 16.21%

Risk analysis

(Calculation based on period since inception) Portfolio Benchmark 
Volatility 14.7% 14.8%
Maximum drawdown -16.5% -17.2%
Active risk 2.3%
Sharpe ratio 0.6 0.7
Information ratio -0.3
Beta 1.0

Regional Allocation

Investment portfolio information
Inception Date
Investment Horizon

Risk Profile

May 2012
Long term

Portfolio Manager Mohammed Sibda
Total Expense Ratio (TER) 0.89%
Total Investment Costs (TIC) 0.90%

One Month One Year Weighting
Local cash managers
Momentum Money Market 0.65% 8.30% 0.7%
Global equity managers
Momentum Global Investment Management -3.39% 2.90% 98.8%
MSCI All Country Note -1.98% 0.6%
Total 100%

Investment manager allocation and returns

All returns quoted are after deduction of all fees.
The information used for Top 10 and regional allocation is lagged one month.

Notes

Largest 10 Equity Holdings


