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Selection Criteria - Management Approach: Active Geographical Focus: Global Asset Type: MULTI

Three Year Returns :
Global Multi Asset (GBP)

Data 68 products

Benchmark IBA GBP IBK. LIBOR 3M DELAYED - TR GBP

Period Three Years to Jun 2023

Three Year Relative Risk Return :
Global Multi Asset (GBP)

Data 68 products

Benchmark IBA GBP IBK. LIBOR 3M DELAYED - TR GBP

Period Three Years to Jun 2023

Inter Quartile Range
Extrema Range

Absolute

Risk 
Reward

RiskReturn

Relative

Return Risk Risk 
Reward

 

IQ Scores : - Benchmark: IBA GBP IBK. LIBOR 3M DELAYED - TR GBP

Organization Product Name Excess Return % Information Ratio Wins - Losses % Hit Rate % Drawdown Strength Score Excess Risk % Currency

1 Fulcrum Asset Management LLP Fulcrum Diversified Growth Strategy 7.77 0.99 0.07 66.67 -0.53 0.87 7.85 GBP

2 M&G Investments M&G Episode Growth Fund GBP 5.98 0.66 0.15 61.11 -0.73 0.85 9.00 GBP

3 Waverton Investment Management Waverton Portfolio Fund 5.66 0.62 0.30 58.33 -0.94 0.81 9.09 GBP

4 Dimensional Fund Advisors World Allocation 60/40 Fund (GBP, Acc.) 5.02 0.63 0.44 55.56 -0.75 0.79 7.94 GBP

5 Aviva Investors Global Services Limited Aviva Investors Multi-Strategy Target Return Fund (OEIC) 5 GBP 3.66 0.62 0.06 61.11 -0.25 0.78 5.95 GBP

6 abrdn abrdn Diversified Growth Fund 4.51 0.62 0.21 58.33 -1.05 0.77 7.25 GBP

7 Allianz Global Investors Allianz RiskMaster Growth Multi Asset Fund C (Acc) GBP 5.37 0.58 0.46 55.56 -1.02 0.75 9.20 GBP

8 Artemis Investment Management LLP Artemis Monthly Distribution Fund 4.54 0.53 -0.08 61.11 -0.81 0.72 8.64 GBP

9 Troy Asset Management Limited Trojan Fund 3.24 0.56 0.07 58.33 -0.73 0.68 5.76 GBP

10 Columbia Threadneedle Investments International CT Global Multi Asset Income Fund (T9GMAI) 3.32 0.46 -0.37 63.89 -0.58 0.65 7.18 GBP

11 State Street Global Advisors Limited MPF Dynamic Diversified Sub-Fund 4.16 0.61 0.16 58.33 -1.51 0.65 6.77 GBP

12 Pictet Asset Management PS II -  Dynamic Asset Allocation 3.47 0.50 0.04 58.33 -1.18 0.61 6.91 GBP

13 Nordea Asset Management Stable Return Composite (GBP) 3.09 0.42 -0.05 58.33 -0.83 0.60 7.34 GBP

14 Legal & General Investment Management (LGIM) Diversified Fund 1.75 0.22 0.33 50.00 -1.15 0.51 8.07 GBP

15 Invesco Ltd. Invesco Balanced-Risk Allocation Composite 2.12 0.27 0.58 47.22 -1.20 0.51 7.84 GBP

16 BlackRock Inc BlackRock Dynamic Diversified Growth Fund 1.82 0.29 -0.28 61.11 -1.46 0.45 6.37 GBP

17 Janus Henderson Investors Diversified Growth composite 1.25 0.16 0.07 52.78 -1.18 0.42 7.77 GBP

18 Baillie Gifford & Co. Baillie Gifford Managed Fund 0.47 0.03 0.62 47.22 -2.21 0.37 14.77 GBP

19 Insight Investment Broad Opportunities (C0427) 1.38 0.24 0.10 52.78 -1.88 0.37 5.81 GBP

20 Lombard Odier Investment Managers All Roads, Syst. Hdg., (GBP) N A 1.11 0.21 0.05 52.78 -1.93 0.32 5.37 GBP

Global Multi Asset (GBP) (Gross Returns)

^ All figures based on Gross returns.



Selection Criteria - Management Approach: Active Geographical Focus: Global Asset Type: MULTI
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Data 57 products
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Three Year Relative Risk Return :
Global Multi Asset (GBP)

Data 57 products
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IQ Scores : - Benchmark: IBA GBP IBK. LIBOR 3M DELAYED - TR GBP

Organization Product Name Excess Return % Information Ratio Wins - Losses % Hit Rate % Drawdown Strength Score Excess Risk % Currency

1 AlphaBee Asset Management AlphaBee Multi Arbitrage Fund_GBP hedged class 5.13 2.08 0.37 69.44 0.07 0.93 2.47 GBP

2 Fulcrum Asset Management LLP Fulcrum Diversified Growth Strategy 6.88 0.88 0.35 61.11 -0.62 0.89 7.86 GBP

3 Falcon Money Management Limited Falcon Money Management Funds RAIF- SICAV (GBP) 4.18 1.96 0.22 72.22 0.00 0.86 2.13 GBP

4 iM Global Partner SEI Liquid Alternative GBP Hedged Wealth A Distributive 5.59 0.75 0.53 55.56 -0.98 0.83 7.44 GBP

5 M&G Investments M&G Episode Growth Fund GBP 5.12 0.57 0.24 58.33 -0.80 0.80 8.97 GBP

6 Waverton Investment Management Waverton Portfolio Fund 4.83 0.53 0.17 58.33 -1.00 0.77 9.07 GBP

7 Dimensional Fund Advisors World Allocation 60/40 Fund (GBP, Acc.) 4.71 0.59 0.79 50.00 -0.77 0.77 7.94 GBP

8 Allianz Global Investors Allianz RiskMaster Growth Multi Asset Fund C (Acc) GBP 4.56 0.50 0.33 55.56 -1.08 0.74 9.19 GBP

9 Aviva Investors Global Services Limited Aviva Investors Multi-Strategy Target Return Fund (OEIC) 5 GBP 2.91 0.49 0.09 58.33 -0.36 0.72 5.95 GBP

10 AB (AllianceBernstein) Dynamic Diversified Beta 4.15 0.40 0.74 50.00 -1.07 0.70 10.34 GBP

11 Columbia Threadneedle Investments International Threadneedle Pensions Multi Asset Fund (TPNMAF) 2.54 0.36 0.09 55.56 -1.06 0.63 7.15 GBP

12 Troy Asset Management Limited Trojan Fund 2.09 0.38 -0.08 58.33 -1.03 0.59 5.55 GBP

13 J.P. Morgan Asset Management JPM Diversified Growth Fund 2.92 0.36 -0.34 61.11 -1.92 0.52 8.16 GBP

14 Invesco Ltd. Invesco Balanced-Risk Allocation Composite 1.65 0.21 0.70 44.44 -1.24 0.50 7.84 GBP

15 Nordea Asset Management Nordea 1 - GBP Diversified Return Fund 1.94 0.29 -0.01 55.56 -1.24 0.50 6.80 GBP

16 Legal & General Investment Management (LGIM) Diversified Fund 1.43 0.18 0.28 50.00 -1.18 0.48 8.07 GBP

17 Marsham Investment Management LLP Marsham GBP Transitional Issuers Fund Composite 1.53 0.19 -0.10 55.56 -1.23 0.46 8.05 GBP

18 Janus Henderson Investors Diversified Growth composite 0.74 0.10 -0.01 52.78 -1.20 0.39 7.77 GBP

19 Baillie Gifford & Co. Baillie Gifford Managed Fund 0.04 0.00 0.55 47.22 -2.23 0.38 14.75 GBP

20 BlackRock Inc DC Diversified Growth Fund 0.90 0.14 0.03 52.78 -1.65 0.37 6.30 GBP

Global Multi Asset (GBP) (Net Returns)

^ All figures based on Net returns.




