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Fuvhmste: ynfuiinis Tuvihmsvefu: nduvitnig Maximum Drawdown -20.08 %
181113 08:30 - 15:30 U. 1a1iNT: 08:30- 15:30 u. Recovering Period 59
msgeasausndus: lifwun mMsveAutun: lifmun FX Hedging 0.00%
msendsdaldusi: laitmun gonpawdatum; laifmun Sharpe Ratio 0.85
SLULIAINSSURUANBAY: T+3 Tracking Error 10.35 %
Furihmanaaanuvinsenisuisfiu Alpha -1.75
Wnewme : sveznaInssuduaieiy Gadildiusmiungavimslusisssme Beta 0.61
SnTdmUIIUNTAI 0.02 i
ssauienienifiuannnesus (% fetues NAV)
Aossuloy geanliiiu AU
M3IANT 1.6050 0.9630
Jwelding 2.33046 1.2006
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breakdown % NAV holding % NAV
1. YA UVBINBINUTENINUTEINA 98.95 1. 389N : SPDR GOLD SHARES 98.95
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nmsamulunasuduiunil 20% (nedlulsinAuaznaswiiauseime)

Fonea : SPDR GOLD SHARES ISIN code : US78463V1070
Bloomberg code : GLD US

A1a5uny
Maximum Drawdown : iesidusiananugsauesnesusisluszemam 5 3 founds miefusdafinemuns ditgiliasy 5 9) TasTaanseiu NAV sentreiiqagean Tuauiwasmanlugasi NAV devyaeusufanas é Maximum
Drawdown Wudeyafitaslinsuimmidedienezamuannsamuluemusy
Recovering Period : svevnammsiiudh Lﬁanﬂu‘ﬂaga‘lﬁ%ﬁmws’mﬁﬁ:ammo%al,n,oimw'mvgugqqmuﬁaszammﬁﬁmﬁumﬁ Fuvpiduuldssesnanmiile
nsrdhumguTeumsany : mudveins Fovwmanns ndlunedmnemulimailatanamis lnsdwoaanyadiisngts wiﬂqwaiaumaﬂyaﬁﬂms%ﬂwﬁﬂw Swéfunarreserinvendnmindrenemunuluevsernm 1
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Seesinunuieuiisufunemssidunmsenewus aileusiium wéid o fenendnmndfindn
Sharpe Ratio : $a3dhusEnIHaRBULNUHURsaNoMU NS BUTUmMMEsNNEamU LB LI NHARNEE TSRS HARBULNLTBINEM UTTUSIT WanaUW LT PN A (iskfree rate)
WisuilsuifuAdsauuinnsgiu (standard deviation) ¥asnemu s A1 Sharpe Ratio axﬁauﬁﬂﬁmi'mama'uLmuﬁnammmmﬂﬁi"mﬁmfﬂuLﬁa‘umaﬁumméaaﬁﬂamuiwﬁ"ww TnonemusITiia Sharpe Ratio
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Fuvhmste: ynfuiinis Tuvihmsvefu: nduvitnig Maximum Drawdown -19.89 %

£AWIINNS: 08:30 - 15:30 U, LAWIINNS: 08:30 - 15:30 U. Recovering Period 37 5ifou

nstendausnius: Lk msveAudun: Tt mun FX Hedging 0.00 %

nstenSadnludus: laifmun gommemdatush: laifmue Sharpe Ratio 0.86
S3EANTTURUAMVIERAY: T+3 Tracking Error 10.35%
Twihmmainiuhnensuegau Alpha -1.66

e : sveznaMIsuRuamwieiu Salddusaiungaiinislumeyseme Beta 0.61

SnTdmUIIUNTAI 0.02 i

mossutienizeniiuainnasus (% siellves NAV)

AsTTIEN gaanlaiifiu BIVREN
n33AN1S 1.6050 0.9630
JwAlding 2.33046 1.2006
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Fonea : SPDR GOLD SHARES ISIN code : US78463V1070
Bloomberg code : GLD US

A1a5uny
Maximum Drawdown : iesidusiananugsauesnesusisluszemam 5 3 founds miefusdafinemuns ditgiliasy 5 9) TasTaanseiu NAV sentreiiqagean Tuauiwasmanlugasi NAV devyaeusufanas é Maximum
Drawdown Wudeyafitaslinsuimmidedienezamuannsamuluemusy
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