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Sector

Factor

Equity Markets

Monthly Returns (Past 12M) Trailing Returns
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Source: Morningstar and Enhance Group; Data to end of August 2024, Returns are in USD unless specified; Returns over 1Y are annualised,;
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Source: Morningstar and Enhance Group; Data to end of August 2024, Returns are in USD unless specified; Returns over 1Y are annualised
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Alternatives, Multi-Asset Composite &
Peer Group

Alternatives

Equity/Bond Composite

Morningstar Peer Group

Listed Private Equity
Real Asset
Infrastructure
Commodity

Energy

Gold

USD Unhedged (20/80)
USD Unhedged (40/60)
USD Unhedged (50/50)
USD Unhedged (60/40)
USD Unhedged (80/20)

GBP Unhedged (20/80)
GBP Unhedged (40/60)
GBP Unhedged (50/50)
GBP Unhedged (60/40)
GBP Unhedged (80/20)

EUR Unhedged (20/80)
EUR Unhedged (40/60)
EUR Unhedged (50/50)
EUR Unhedged (60/40)
EUR Unhedged (80/20)

USD Cautious
USD Moderate
USD Aggressive

GBP 0-20% Equity
GBP 20-40% Equity
GBP 40-60% Equity
GBP 60-80% Equity
GBP 80%+ Equity

EUR Cautious - Global
EUR Moderate - Global
EUR Aggressive - Global

Sep-23 Oct-23

Nov-23 Dec-23

Monthly Returns (Past 12M)
Feb-24 Mar-24 Apr24 May-24 Jun-24

Jan-24

13 [78 [N2OONNGEN o
29 18 58 40 -5
32 <7 [ET78 o1
4] 42 36 B3 45
78 67 59 52 7

47 |74 26 1 07
ER 16 58 43 1.0
34 20 | 67 45 -07
35 22 [ 71 0 46 -05
37 24 |75 47 03
39 29 [ 84 49 00
05 BN 14 36 09
03 -5 22 38 06
(o 17 26 39 04
0.0 19 31 40 -02
-02 23 39 42 01

-08 15 25 30 07
10 19 33 32 10

a0 21 37 33 12

-2 23 42 34 14

15 27 50 36 17

22 14 46 33 -02
35 26 | 64 42 07
-31 35 |70 40 -02
-03 12 32 36 08
(o BN 26 31 03
-06 21 36 38 -05
a0 30 45 40 -02
-02 27 37 40 -02
14 -0.8 30 27 02
19 18 42 35 08
24 28 55 39 13

55
0.4
-1.0
09
21
-02

-02
09
1.4
20
31

0.4
16
21

27
38

0.2
I3
18
2.4
25

0.4
12
23

-0.1
06
05
21

1.4

0.2
13
2.4

4.4
25
16
4.7
57

11
16
18
21
26

12
17
20
22
28

13
1.8
20
25
28

1.4
22
22

22
16
24
22
28

13
20
25

=55
2.4
56
12

-02
34

-2.7
-28
=28
=30
=572

-1.8
-20
-21
-21
2.5

-1.7
=19
-19
-20
22

-1.8
-20
=11

-0.8
-0.7
-0.7
-12

-0.4

-1.0
SliS)
=19

49
B2
4.7
18
-4.7
1.4

1.8
23
26
29
34

01
0.7
09
12
1.7

03
08
11
13
19

1.4
19
1.7

05
02
0.8
10
0.8

0.7
11
1.8

-0.7
-0.4
-02
1.4
58
0.1

0.4
0.8
1.0
12
15

12
15
17
19
23

17
21
23
25
28

12
0.9
11

1.0
12
1.0
1.4
13

09
15
19

Jul-24  Aug-24

&7
32
-35
=%
4.1

27
25
24
23
21

10
0.9
0.8
0.7
0.5

1.7
1.5
1.4
13
11

11
12
0.8

12
03
0.8
03
0.6

09
0.6
0.7

-08
25
43
A7

-4.2
26

23
23
23
23
24

0.0
0.0
0.0
0.0
0.0

0.0
0.0
0.0
0.0
01

1.7
20
20

0.8
03
0.8
08
03

06
0.6
0.6

QTD

K
i 61
7

-52
-79

6o

10
0.9
0.8
0.7
0.5

1.7
15
1.5
14
12

28
32
28

19
0.6
1.6
11
09

1.6
12
13

Trailing Returns

@ O »
[SERCEEN]

D0 n oW R
o TN o

N
o ©

[ |
w
o

3M

s
k7
73
B s

| 13

7.0

fl29

I8
fl26
fl25
i 22

fl2s
fl27

fl32

Source: Morningstar and Enhance Group; Data to end of August 2024, Returns are in USD unless specified; Returns over 1Y are annualised
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Currency vs. USD

Currencies
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Disclaimer: This document is issued by
Enhance Group Limited (EGL), which
wholly owns Enhance Investment
Reporting Limited (EIRL)

and Enhance Wealth Consultancy
Limited (EWCL). Enhance Wealth
Consultancy Limited is regulated by the
Jersey Financial Services Commission to
conduct investment business under the
Financial Services (Jersey) Law 1998.

EGL Registered Office: 3rd Floor, 29 — 31
Esplanade, St Helier, Jersey JE2 3QA.

This document is provided for
information purposes only and is not to
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be construed as financial advice. EGL and
its employees shall have no liability
whatsoever for any indirect or
consequential loss or damage arising
from any use of this document. All
copyright and other intellectual property
rights subsisting in the document and its
contents, including without limitation all
text, images, graphics and code
contained in the document, and in its
look and feel (collectively, the “Contents”)
are owned by EGL, or by third-party
providers. Except where otherwise
specified, you may view, copy and print
the Contents only for your own use,

" -

provided that all copies and print-outs

of the Contents bear the copyright and
other proprietary notices and disclaimers
displayed on them. The Company
reserves the right, but has no obligation,
to change the Contents at any time.

Investors should be aware that the price
of investments and the income from
them could go down as well as up and
you may get less back than you invested.
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