
Fund category Global Equity General 

Launch date 01 January 2015 

Benchmark MSCI All Country World Net Return Index 
(MSCI ACWI) 

Risk profile 

Conservative Cautious Moderate Assertive Aggressive 

Minimum recommended investment term 

+3 months +1 year +3 years +5 years +7 years

The Sasfin Global Equity Model’s (SGEM) objective is to achieve 

incremental total positive returns that compound over the longer 

term. 

The SGEM is designed to be indicative in nature to provide variable 

options for varying client mandates.  

Our thematic approach enables the portfolios to evolve as the market 

environment changes, by maintaining congruency between our company 

selection process and our underlying investment themes. 

The portfolio aims to achieve sustainable returns by investing in no more 

than 20 to 30 quality global companies. 

A number of valuation metrics are used to identify shares offering 

the greatest value in sectors identified as being the most relevant 

for expected market conditions. 

The portfolio will invest in equities and may invest in participatory 

interests and other forms of participation in collective investment 

schemes, derivatives or similar schemes.  

1 month 3 months YTD 1 year 3 years 5 years 

SGEM 0.9 2.1 12.1 28.4 13.6 12.9 

MSCI ACWI 0.7 3.6 13.1 33.2 13.7 10.8 

FTSE/JSE All Share 1.7 2.4 18.4 47.9 5.7 4.5 

Note: Periods greater than one year have been annualised. All returns in USD terms and gross of management 

fees.



 
  
 
 

 

 

 SGEM MSCI ACWI 

Maximum drawdown -16.3 -21.4 

Highest annual return (%) 21.8 22.6 

Lowest annual return (%) 1.7 -4.5 

Average positive monthly return (%) 3.1 3.0 

Average negative monthly return (%) -2.9 -3.4 

Average monthly return (%) 1.1 0.9 

Sharpe ratio (x) 1.1 1.0 

Standard deviation (%) 15.8 18.5 

 

 

Maximum drawdown: Measures largest peak-to-trough decline in value of a portfolio, before new peak is achieved. 

Highest and lowest annual return: Calculates annualised return over rolling monthly 12-month periods, highlighting highest and lowest 
annualised returns. 

Average monthly returns (positive and negative): Average of applicable effective monthly returns. 

Sharpe ratio: Ratio of portfolio return in excess of the risk-free rate per unit of volatility. (Rolling 2-year annualised). Measures manager’s 
ability to generate returns in excess of the risk-free rate, taking manager’s consistency into consideration. 

Standard deviation: Measures historical dispersion of rolling returns from the expected, or long-term average, return. 

Risk-free rate: We are using the two-year annualised US Libor rate as a risk-free rate 

Annualised return since inception: Annualising effective return from inception until latest monthly point. 

 
 

 

DISCLAIMER:  

The information contained in this communication is for information purposes only and does not constitute advice in any form, including but not limited to investment, accounting, tax, legal or regulatory advice.  Terms, 
conditions and values contained herein are indicative only and subject to negotiation and change.  This material does not constitute an offer, advertisement or solicitation for investment, financial or banking services.  
The material has no regard to the specific investment objectives, financial situation or particular needs of any specific person.   The material is based upon information considered reliable, but the parties do not 
represent that it is accurate or complete or that is can be relied upon as such. All illustrations, forecasts or hypothetical data are for illustrative purposes only and are not guaranteed.  Sasfin Wealth accept no liability 
whatsoever, whether direct, indirect or consequential for any loss or damage of any kind arising out of the use of all or any part of this material and any reader or prospective is urged to be aware of all the risks 
involved in dealing with any financial product and the need to specifically consult with a professional adviser before making any decision or taking any action. Sasfin Wealth, a division of the Sasfin Bank Group of 
Companies include Sasfin Securities (Pty) Ltd, 1996/005886/07, a member of the JSE; Sasfin Asset Managers (Pty) Ltd, 2002/003307/07 an authorised financial services provider FSP No. 21664 and Sasfin Financial 
Advisory Services (Pty) Ltd, 1997/010819/07 an authorised financial services provider FSP No. 5711. 




