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Profil der Strategie ESG Multi Asset long/short

« Strategie: ESG Multi Asset long/short

* Nachhaltigkeit: wird Uber ein MSCI Scoring bertcksichtigt
* Umsetzungsinstrumente: ETF und Future

* Investmentstrategie: Risikoadjustierter Ansatz,

Einsatz regimeorientierter Returnschatzer

« Zielrendite: Euribor 1 Monat plus 400 Basispunkte

« Portfolio Charakteristik: Absolute Return
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Performance
03.03.2014 - 31.10.2023
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Performance
03.03.2014 - 31.10.2023
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Performance
03.03.2014 - 31.10.2023
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Return p.a. Drawdown
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Performance (Yearly)
03.03.2014 - 31.10.2023

ESG Multi Asset Msc\f\:ﬁfgﬁf TR
2023 5.06% 8.93% 5.91%
2022 115.02% 12.78% 4.07%
2021 17.39% 31.07% 3.44%
2020 12.82% 6.33% 3.50%
2019 19.93% 30.02% 3.60%
2018 2.07% ~4.11% 3.65%
2017 4.66% 7.51% 3.62%
2016 6.61% 10.73% 3.65%
2015 9.52% 10.42% 3.93%
2014 11.43% 19.54% 3.40%

* Stand: 31.10.2023
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Drawdown (Yearly)
03.03.2014 - 31.10.2023

ESG Multi Asset Msc‘f\:zfg‘él':ﬁt TR
2023 -4.24% 7.53%
2022 115.30% 116.85%
2021 -3.92% 4.61%
2020 115.74% -33.76%
2019 -3.36% 5.98%
2018 7.48% 16.61%
2017 _4.43% 7.00%
2016 _4.85% 15.27%
2015 13.76% 17.70%
2014 3.71% 7.94%

* Stand: 31.10.2023
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Performance Annualised
03.03.2014 - 31.10.2023

ESG Multi Asset Msgu'r[;gty;‘r’: UL
YTD* 5.06% 4.94%
1Jahr 2.76% 8.22%
3 Jahre 4.87% 11.49%
5 Jahre p.a. 6.74% 6.28%
7 Jahre 6.20% 6.24%

* Stand: 31.10.2023
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Risk Statistics (5 Years)
03.03.2014 - 31.10.2023

Ex Post Annualized Data
Averaging Years 1 2 3 4 5 1 2 3 4 5
Volatility 7.41% 9.34% 9.28% 10.49% 9.90% 12.61% 15.83% 14.44% 19.17% 18.05%
Value at Risk 6.61% 8.03% 7.60% 7.82% 7.31% 13.41% 15.28% 12.34% 13.09% 12.09%
Expected Shortfall 11.38% 16.73% 14.88% 16.94% 19.21% 24.65% 22.05% 27.74% 26.28%
Sharpe Ratio 0.10 -0.56 0.48 0.49 0.67 0.09 -0.10 0.73 0.42 0.51
Deutsch Ratio VaR 0.1 -0.65 0.58 0.66 0.90 0.09 -0.11 0.86 0.61 0.76
Deutsch Ratio ESf 0.07 -0.33 0.30 0.30 0.42 0.06 -0.07 0.48 0.29 0.35
Stand: 31.10.2023 Sharpe Ratio = Excess Return / Volatilitat

Deutsch Ratio = Excess Return / Risk of Excess Return
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« GET Capital
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