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Asia Pacific Excluding Japan  

Europe Excluding UK

Global Emerging Markets  

Japan

North America

Short Term Money Market  

Sterling Corporate Bond  

Sterling High Yield  

Sterling Strategic Bond  

UK All Companies

UK Direct Property  

UK Gilts

Portfolio

2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020

8.4 4.3 6.7 41.0 15.8 50.4 18.6 36.8 12.5 57.2 23.6 15.8 19.3 30.9 17.8 15.7 30.8 25.3 3.9 24.4 13.8

7.0 4.0 6.4 34.1 13.8 43.4 18.1 34.1 4.0 52.5 23.1 4.4 19.0 26.2 14.5 9.3 29.3 24.4 0.3 22.2 12.6

6.4 3.7 6.1 26.9 13.5 32.8 17.9 12.6 -2.4 46.6 19.4 2.9 15.9 26.1 11.2 8.4 25.7 17.9 0.3 20.3 8.4

4.6 3.3 4.4 23.8 12.7 24.9 17.4 6.5 -9.7 30.4 17.5 2.7 15.1 25.8 9.8 4.9 23.3 17.3 -1.4 17.2 6.4

4.4 0.6 2.6 21.8 10.7 20.9 13.4 4.8 -13.5 21.6 17.4 0.2 13.4 10.0 9.5 4.2 16.4 14.0 -2.2 16.0 6.3

1.8 0.1 -1.5 17.8 8.7 19.4 6.7 4.5 -15.4 20.8 12.8 -1.6 13.0 7.5 6.1 2.3 14.5 11.3 -2.5 15.8 4.9

1.6 -2.4 -8.9 17.0 8.6 18.7 5.8 3.9 -16.2 19.4 12.4 -3.8 12.9 7.0 6.1 0.1 11.1 10.5 -3.2 12.8 4.6

0.1 -2.4 -14.0 14.1 7.3 11.7 3.6 1.9 -18.4 19.0 9.3 -4.1 10.2 2.8 3.2 -0.2 10.8 7.9 -5.1 10.9 4.3

-3.4 -5.3 -16.9 9.9 5.9 7.2 1.5 0.4 -25.0 14.3 8.6 -7.0 6.9 1.9 1.3 -0.3 10.1 6.1 -9.8 9.5 4.0

-4.1 -13.4 -18.5 6.2 5.6 7.1 -0.6 0.2 -25.4 4.7 8.1 -11.8 3.5 0.6 0.6 -0.3 9.1 5.3 -11.2 9.3 1.0

-18.6 -14.1 -23.3 5.4 5.3 6.9 -0.7 -0.4 -32.0 0.5 7.6 -15.6 1.9 0.0 0.6 -0.7 7.3 5.1 -11.4 7.0 0.1

-22.2 -21.1 -25.6 2.3 3.0 6.3 -1.0 -9.5 -33.1 -2.1 6.4 -16.8 1.6 -3.8 0.0 -3.4 0.3 1.7 -11.8 0.5 -3.7

-29.8 -26.8 -33.0 0.7 1.2 3.0 -13.7 -11.1 -36.7 -3.6 0.2 -19.0 0.3 -5.1 -0.9 -10.2 0.1 0.1 -12.2 0.2 -11.1









Fund/Sector Return (%) Sharpe Ratio*

Adventurous 35.67 3.34

Adventurous - UCITs 31.19 3.62

Aggressive Sector

Average

23.16 2.91

Balanced 32.03 3.28

Balanced - UCITs 23.46 3.73

Balanced Sector Average 15.54 2.84

Cautious 21.28 2.97

Cautious - UCITs 16.38 3.76

Defensive 15.35 3.24

Defensive - UCITs 10.52 3.71

Cautious Sector Average 7.37 2.13
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