
HFS UK Index Low Charge AMC Portfolio 

The specified holdings are treated as the current values, and each fund is projected backwards to give historic values for each 
fund, and therefore for the portfolio as a whole.  

Portfolio past performance 

Portfolio statistics (bid-to-bid monthly returns, relative to benchmark) 

Portfolio constituents (statistics relative to portfolio) 

Source: Capita Financial Software Limited, including data © Financial Express Ltd Graham Legg on 20th September 2011

Portfolio name: HFS UK Index Low Charge AMC Portfolio
Benchmark: FTSE All Share
Valuation type: Current holdings 

Cumulative perf. % Benchmark
1 year 7.35 3.85
2 years 17.76 11.10
3 years 9.32 -2.38
4 years -2.02 -14.11
5 years 9.23 -6.88
6 years 28.75 5.31
7 years 59.10 26.48
8 years 74.08 35.39
9 years 85.53 36.86
10 years 48.79 8.12

Percentage gain/loss in each 12-month period (most recent first) 
Yr 1 Yr 2 Yr 3 Yr 4 Yr 5 Yr 6 Yr 7 Yr 8 Yr 9 Yr 10

7.35 9.70     11.47 17.87 23.57 9.41 6.58  

     
             

    -7.16 -10.37           -19.80

1yr 3yr 5yr
Volatility 4.50 6.16 5.31
Sharpe ratio 0.15 0.07 0.03
Alpha 0.28 0.35 0.30
Beta 1.10 1.09 1.07
Information ratio 0.29 0.26 0.23
R-squared 0.96 0.96 0.95
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Holding Relative 
performance Alpha Beta R-squared 

% of 
portfolio 1yr 3yr 5yr 1yr 3yr 5yr 1yr 3yr 5yr 1yr 3yr 5yr

HSBC FTSE 100 
Index Ret Acc 60.0% -1.12 -5.22 -5.55 -0.05 -0.13 -0.08 0.93 0.92 0.93 0.99 0.97 0.96

HSBC FTSE 250 
Index Ret Acc 40.0% +1.68 +8.88 +9.56 0.09 0.23 0.16 1.11 1.13 1.11 0.99 0.95 0.93
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