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SPDR S&P 500 ETF

Bloomberg Ticker

SPY UP SPY.P 20.00%

INVESCO QQQ TRUST SERIES 1 QQQ UP QQQ.P 20.00%

ISHARES STOXX EUROPE 600 UCITS SXXPIEX GY STOXXIEX.DE 20.00%

ISHARES 20+ YEAR TREASURY BOND ETF TLT UP TLT.P 20.00%

SPDR GOLD SHARES GLD UP

 

US Equities

US Tech Equities

European Equities

Fixed Income

Commodities GLD.P 20.00%

RIC  

 13/05/2017  13/05/2026 
1  

  
8 8% 

  
4 8% 

. ./ . . 
1 83x 

3  4 6% 5 1% 0 90x 
5  2 2% 5 0% 0 44x 
 03/02/2017 3 3% 5 0% 0 67x 

    

Source: Solactive. Data from 13/05/2017 to 30/08/2023 has been backtested. 
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Goldman Sachs Bank Europe (GSBE). 
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