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The Portfolio’s investment objective is to replicate the N~ o F””f“
performance of the Goldman Sachs Modified Strategy : — Index
D266 on the Bloomberg Commodity Index Total Return P . 125
(the "Strategy") which seeks to outperform the \/ 10.0K
Bloomberg Commodity .Index Tgtal Return (the 2019 2020 2021 2022 2023 04/24 e m—
"Benchmark Index") while keeping the same sector
weights. The Strategy is a "financial index" in the 12.68 576 8.7 1059 674 1.72 Fonds
meaning of applicable UCITS Regulations. This implies i i i i i i +/- Index _
that the Strategy will, at all times, satisfy the 3.94 -0.07 853 412 018 0.99 +/- Categone
diversification, benchmark and publication criteria as 22 52 19 68 37 53 Percentiel Score
applicable to...
Risicomaatstaven Rendementen (30 mei 2024)  Rend % +/-ldx  +/-Cat Kwartaalrendementen Tekw 2ekw 3ekw dekw
Alpha - Sharpe Ratio 0.54 3 Maanden 9.33 - 17 2024 5.55 - - -
Beta - Std Deviatie 16.07 6 Maanden 6.92 - 0.09 2023 287 -1.80 282 -4.92
R-kwadraat - 3-jrRisico - 1 jaar 11.74 - 048 2022 2288 -674 -69 372
Informatie Ratio - 5qjrRisico 3jrgean. 8.61 - 320 2021 1200 1256 686 2.97
Tracking Error 10-jr Risico 5jrgean. 9.80 -3 2020 2401 278 898 1072
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