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CORION PRIME GRAVITAS RETAIL HEDGE FUND

Strategy Investor

Portfolio Size R1.8m

NAV Per Unit 114.39

Publication Date 02 August 2022

Performance

Returns One Month Three Months Six Months One Year Three Years Five Years
Since

Inception

Fund -0.1% -2.9% -12.7% -4.7% 0.4% 2.9% 5.0%

Benchmark 1.6% -1.5% -0.9% 5.9% 8.3% 7.3% 7.0%

Cash 0.4% 1.1% 2.1% 3.9% 4.4% 5.3% 5.7%

Risk

Fund Benchmark

Annualised Volatility 9.5% 7.0%

Highest Annual Return 27.6% 27.8%

Lowest Annual Return -14.4% -6.3%

Max Drawdown -19.5% -10.3%

99% VaR -6.2% -4.1%

Details

Classification SA Multi-Strategy Hedge

Fee Class Class A

Class Inception Date June 2015

Moderate to high risk multi-strategy retail hedge fund. Blends
concentrated investment ideas and managers. Invests (long and
short) in a wide range of instruments. The benchmark is a
composite of 50% local equity and 50% cash.

Moderate to high risk tolerance and longer-term horizon.
Returns with a lower volatility than the equity market. Seeks
capital growth and understands hedge funds. Not compliant
with Regulation 28

Returns are annulised for periods longer than one year. The Corion Gravitas NCIS Retail Hedge Fund amalgamated into the Corion Prime Gravitas Retail Hedge Fund, effective 1 April 2020. The
performance prior to June 2016 was in a previous structure (Trust/LLP etc.). From June 2016, the performance is based on the current CIS Trust structure.
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Commodities Fixed Income Long Short
Market Neutral

Multi-Strategy
Special

Opportunites
Cash

3 Months
Ago 0.0% 0.0% 0.0% 0.0% 0.0% 86.2% 13.8%

Current 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 100.0%

Move 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 86.2%

Strategy Allocation

Corion's House View

Global IncomeLocal Equity &
Global Equity

Local Income

Allocations

Local BondsGlobal Bonds
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Performance
Fees

20% of outperformance above hurdle rate per underlying manager.
High watermark applies. Performance fees are payable monthly.

Distributions
Distributions are in August and February. The previous
distributions were  and  cents per unit.

Portfolio Managers

Considerations

Service Fees Other Costs
Total Expense

Ratio (TER)
Transaction Costs

(TC)
Total Investment

Charge (TIC)

1.44% 1.22% 2.47% 0.02% 2.49%

Total Investment Charge (incl. VAT)

Charges are annualised for a rolling 3 year period ending 31 March 2022


