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Region

Sector

Factor

Equity Markets

Global

Developed Markets

us

UK (£)
Europe (€)
Japan (¥)
Asia ex-Japan

Emerging Markets

Latin American
China

Energy
Materials
Industrialserials

Consumer Cyclical
Consumer Defensive

Healthcare
Financials
Technology

Communication Services

Utilities
Real Estate

Growth

Value
Dividend Yield
Small Cap
Min Volatility

Sustainability Leaders

Quality
Momentum

Source: Morningstar and Enhance Group; Data to end of June 2022; Returns are in USD unless specified; Return over 1Y is annualised

Monthly Returns (Past 12M)
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Trailing Returns
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Bond Markets

Monthly Returns (Past 12M) Trailing Returns

GBP Bond USD Bond Global Bond

EUR Bond

EM Bond

Jul-21 Aug-2l Sep-21 Oct-21 Nov-21 Dec-2l Jan-22 Feb-22 Mar-22 Apr-22 May-22 Jun-22 QTD YTD  3M v 3y 5Y
Global Bond 14 -05 19 03 03 03 25 I =2 57 02 EE -8 H47 -8 [hes [i39 10
Global Bond Hedged 12 -02 10 -01 08 -05 7 14 22 29 03 15 47 Fos 43 [los 4 10
Global Government 17 06 23 -05 0.0 07 21 10 37 -6.0 -0 36 98 Hss 98 [h7e a9 16
Global Inflation-Protected 4.0 -0.4 29 26 10 -08 27 03 19 -62 32 53 j49 [7e 440 [hao =R 07
Global Corporate 12 -05 7 01 -08 02 -32 22 26 -6.0 0.4 -35 -9. 461 90 [h7z  [i27 -01
Global High Yield 0.4 0.4 -05 -03 16 19 28 14 09 47 02 74 i [Fso g [hs7 o 12
USD Bond 10 -01 -09 0.0 03 -03 21 13 27 -37 05 14 -4+8 Ho2 48 [hoz o9 09
USD1-3Y Bond 02 0.0 -0 03 0.0 -02 07 05 15 -05 05 -06 -04 33 -04 37 o 10
USD Government 13 -02 12 0.0 09 06 18 07 30 -31 01 07 3§ 8o 38 87 {08 08
USD TIPS 24 -01 -08 12 10 02 22 08 =R 24 10 -30 -62 ‘85 62 49 29 31
USD Corporate 12 -02 =R 03 01 -02 33 22 26 52 06 24 68 B4z 68 [ha2 [0 12
USD High Yield 0.4 05 0.0 -02 10 19 27 09  -09 36 03 68 98 Hs4o 99 [hze 02 21
USD MBS 06 -01 04  -02 -0 -01 15 10 26 -35 1 15 49 s -4d -91 1.4 0.4
GBP Bond 26 -07 35 18 27 25 38 16 20 29 27 21 78  H42 78 140 [133 -06
GBP1-3Y Bond 0.0 -0 -03 -06 05 -03 07 02 07 04 01 -05 -0.7 2 -0.7 29 o4 0.0
GBP Government 29 -09 38 23 31 28  -40 14 E2 30 -31 19 78 H47 78 [h43z 35 -07
GBP Inflation-Protected 63 0.4 -42 46 62 57 27 -03 27 66 -79 48 980 [Hoe  H8G RVA -4] -05
GBP Corporate 18 0.4 26 09 14 15 36 29 13 34 18 32 -82 4151 82 [hss  [l2s 02
GBP High Yield 0.4 05 0.0 09 02 06 14 20 01 21 18 54 -9i 4121 -9i 17 02 15
EUR Bond 16 -05 =R -05 13 1.2 =R 22 22 -35 16 22 72 B2z 73 [hes [H3s8 | 09
EUR1-3Y Bond 01 -01 -01 03 02 -02 02 04 07 07  -02 06 15 s 15 -31 =R -06
EUR Government 18 -06 12 -06 17 16 =R 19 24 38 19 18 78  H22 73 [ie  [i3e 06
EUR Inflation-Protected 27 -02 03 0.0 15 02 04  -02 20 09 27 30 -7 61 -7 18 18 22
EUR Corporate 12 -05 07 07 02 -02 13 27 16 28 14 33 74 B4 74 [hzo 37 =R
EUR High Yield 0.4 03 -0 06  -06 09 15 30 01 29 13 -71 109  Hsas 09 [has  fl2s | -02
EM Bond 0.0 10 19 06 10 08 28 44 25 -4k 0.0 46 -8 [H73 88 [hs7 [i3s 02
EM Sovereign 05 09 25 02 14 13 -31 48  -06 63 05 59 14 [H87 i [hoe [H-47 10
EM Corporate 0.4 11 15 10 08 05 25 -4 38 31 -0.4 36 68 [Hes4 69 [han 27 03
EM High Yield 10 13 26 15 26 11 24 58 12 -39 10 74 Mg [Hoo g [h241 [is9 19

Source: Morningstar and Enhance Group; Data to end of June 2022; Returns are in USD unless specified; Return over 1Y is annualised




Alternatives & Multi-Asset

Monthly Returns (Past 12M) Trailing Returns

Multi Asset Multi Asset Alternatives

Multi Asset

Jul-21 Aug-21 Sep-21 Oct-21 Nov-21 Dec-21 Jan-22 Feb-22 Mar-22 Apr-22 May-22 Jun-22 QTD YTD 3M 1\ 4 3Y 5Y
Hedge Fund -06 08 15 13 26 38 15 10 [ el s 27 n/a 43l B4 42f] f@er el [U8e
Listed Private Equity [8a " 24 64 44 33 o7 [Ho&N 53 oo [HB7Y 34 [UHeeN 26y |73z 26y [h7s 03 ey
Real Asset 13 09 25 39 16 45 24 08 31 34 05 | 66 94  [an 94 123 [Eo W4z
Infrastructure 16 05 07 08 50 62 91 21 02 17 28 10 he 10 j2s  fas | m
Commodity 16 23 51 51 76 200 388 20| 486 1470 g
Energy 25 -4 nofll 4350 ol WZo 420 a7
Gold 23 01 34 21 -36 21 76 bis 76 13 6o [es
USD Multi-Asset (20/80) 12 01 23 0.7 -0.8 06 29 15 22 -61 02 A -104 [H58 04 fhe3z B9 | o7
USD Multi-Asset (40/60) 10 07 27 17 13 14 34 17 a1 | 66 ol 54 1§ [Heo g [he3s  jo2 |l 23
USD Multi-Asset (50/50) 09 10 29 23 15 19 -37 18 06 | 68 o1 6.0 422 H7s 22 ez o f3so
USD Multi-Asset (60/40) 08 13 32 28 17 23 -4.0 19 01 [0 | o1 65 436 [Hen 436 [hez 1 H3s
USD Multi-Asset (80/20) 0.7 19 -36 38 22 31 -46 21 10 [ 74 o1 [ 76 144  [992 J144 [hes 40 {53
GBP Multi-Asset (20/80) 05 11 03 -09 28 1.8 19 15 -03 15 -02  -08 258 e 24 48 o3 [l 20
GBP Multi-Asset (40/60) 0.4 17 07 01 23 09 25 17 0.7 20 02 19 4 B4 4l l4s 17 H3se
GBP Multi-Asset (50/50) 03 20 09 06 20 05 28 8 13 22 03 | 24 49  H8o 48  l4s o7 s
GBP Multi-Asset (60/40) 02 23 0 1 18 -01 -31 19 18 25  -03 30 5§  Hss 5§ f4s  B7 {2
GBP Multi-Asset (80/20) 0.0 29 16 21 13 08 -37 21 29 29  -03 -4 720 oo 72 |49 B {67
EUR Multi-Asset (20/80) 12 05 -05 09 20 05 14 17 13 10 13 20 48 B4 48 =1 o 24
EUR Multi-Asset (40/60) 10 12 -09 19 15 04 20 19 02 a5 14 -3 sg  Ho7 58 fs1 [Bo 4
EUR Multi-Asset (50/50) 09 15 1 24 13 08 23 20 03 1.7 14 -37 68 Hoz 6ld 51 a1 s
EUR Multi-Asset (60/40) 08 18 14 29 10 12 26 21 09 19 A4 -42 74  Hoo 74 js1 [B1 ke
EUR Multi-Asset (80/20) 07 24 18 39 05 21 =2 22 19 24 15 53 -89 21 89 51 o

Source: Morningstar and Enhance Group; Data to end of June 2022 except Hedge Fund (May 2022); Returns are in USD unless specified; Return over 1Y is annualised



Currency vs. USD

Currencies

Monthly Returns (Past 12M) Trailing Returns
Jul-21 Aug-21 Sep-21 Oct-21 Nov-21 Dec-21 Jan-22 Feb-22 Mar-22 Apr22 May-22 Jun-22 QTD  YTD M v
Australian Dollar (AUD) -2 -04 12 40 52 19 27 28 30 56 16 38 77 50, 77
Brazilian Real (BRL)  -4.7 1 -53 34 02 09 50 31 87 46 50 [ q00 98 61} 98
Canadian Dollar (CAD)  -0.6 0 -05 24 -3 11 06 03 14 27 16 18 2900 a8 290
Swiss Franc (CHF) 21 1.0 18 17 03 07 15 11 -06 51 13 05 340 44 340 3
Danish Krone (DKK) 011 -05 20 02 19 03 13 -01 14 4.7 18 23 53 78 53 e
Euro (EUR) 01 -05 19 02 19 03 12 -01 14 4.7 18 23 53 78] 530 e
British Pound (GBP) 05 7 20 15 28 18 -06 02 21 43 02 34 73 1104 73 120
Japanese Yen (JPY) 13 -03 A1 23 0.7 17 0.0 01 55 62 08 52 03 53 103 81
South Korean Won (KRW) -2 08 21 13 17 -01 14 03 -0.8 35 15 -47 67 -85 67 133
Mexican Peso (MXN) 0.4 10 28 04 -4] 45 -05 08 30 27 39 23 a2 [ 200 a2 [ 09 |
Norwegian Krone (NOK) 2.4 13 06 36 66 25 -09 10 02 | 63 oI 48 - 107 105 107 126
New Zealand Dollar (NZD) ~ -O.1 10 21 39 49 01 37 30 26 | 70 09 41 101 -85  -101  -106
Swedish Krona (SEK)  -05 04 16 20 48 -03 29 16 038 44 0.7 45 81 4 81
Singapore Dollar (SGD)  -0.7 07 -09 07 12 12 -02 -03 00 21 10 15 260 30 2600 320
Taiwanese Dollar (TWD)  -0.4 07 -03 01 01 04 -05 -0.7 21 29 15 23 370 -89 37 63
South African Rand (ZAR) 22 05 36 mh 4] 03 36 01 52 @5 10 -39 S 02 21 102 22

Source: Bloomberg and Enhance Group; Data to end of June 2022; Base currency is USD; Return over 1Y is annualised



Yield Curves

US Treasuries German Bunds

0.0 ¢ : i : : : : . i i
™ 3M 6M v 2Y 3Y 5Y 7Y 10Y 30Y ™ 3M 6M v 2Y 3Y 5Y 7Y 1(0)% 30vY
US eeeeeee US (-3M) GCerman  cceeece German (-3M)
Japanese Government Bonds UK Gilts
™ 3M 6M Y 2Y 3y 5Y 7Y oY 30Y v 2Y 3y 5Y 7Y [[0)% 30vY
Japan «e-ec-¢Japan (-3M) UK eeeeces UK (-3M)

Source: Bloomberg and Enhance Group; Data to 30 June 2022
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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.



