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Mixed Assets - Global Balanced bias Mexico

GIPS COMPOSITE PERFORMANCE REPORT



Benchmark : Custom Benchmark

2 Yrs 3 Yrs 5 Yrs 10 Yrs Incept.

Composite Benchmark Composite Benchmark 6.27 6.18 N/A N/A 5.63

 Mar 17 - Dec 17 8.28 8.50 N/A N/A <6 N/A 22.2 7,404.3 6.83 6.71 N/A N/A 5.93

 2018 -0.91 -1.85 N/A N/A <6 N/A 107.6 6,315.2 2.02 1.81 N/A N/A 1.74

 2019 13.34 13.81 N/A N/A <6 N/A 109.6 6,923.0 0.98 0.37 N/A N/A 0.30

 2020 12.34 15.54 6.43 6.82 <6 N/A 491.6 7,825.8 1.30 0.59 N/A N/A 0.47

-1.34 -0.94 N/A N/A -0.64

 Jensen's Alpha (%) -1.64 -1.25 N/A N/A -0.85

 Beta 0.88 0.89 N/A N/A 0.91

Q3 2020 Q4 2020 Q1 2021 Q2 2021

Inception 1 Year 2 Years 3 Years 5 Years 10 Years 1.89 4.48 1.92 2.62

 Composite 8.86 12.04 11.63 9.34 2.35 5.15 2.86 3.01

 Benchmark 9.97 15.07 14.34 11.03

 Composite 8.48 12.34 12.84 8.05

 Benchmark 9.18 15.54 14.67 8.87

 Composite 7.15 13.34 5.97 .

 Benchmark 7.02 13.81 5.69

 Composite 3.91 -0.91

 Benchmark 3.49 -1.85

 Composite 8.28

 Benchmark 8.50
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 Benchmark Sharpe Ratio
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Total Return (%) 3-Yr St Dev (%) Dispersion

(%)

# of 

Portfolios

 Aug 2021

Composite Description

 2019

 2018

 2017

This actively managed composite is mainly invested in world-wide high-grade bonds and equities (with a bias towards
Mexico). The securities may have been offered in both the Mexican and international markets denominated in MXN
and/or UDIs and foreign currency. The asset allocation of the composite is defined as follows: between 40 and 55 % in
equities and alternative investments, the residual is invested in fixed income assets. The strategy of each portfolio
included seeks to outperform its own benchmark. Besides market risk, the strategy could be exposed in case of unusual
market conditions to other risks such as: Credit Risk; Liquidity Risk; Operational & Custody Risk

01 March 2017 Gross of Fees

Jan 21 - Aug 21

7.25

9.51

Total Return %

    Composite

    Benchmark

 Tracking Error (%)

Statistics (Annualised) at End Of 

Reporting Period

 Composite Volatility (%)

 Benchmark Volatility (%)
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