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GET Pension Future Long/Short

Strategiebeschreibung

Renditeprofil * Anlagestrategie die - je nach Marktentwicklung - sowohl auf steigende als auch
auf fallende Kurse setzen kann

« Zielrendite systematische Uberperformance zu Geldmarkt plus 400 BP

« Absicherung gegen mogliche Aktienmarktverluste (siehe Q12020)

Risikoprofil
* niedriger Drawdown durch Kombination von long/short und Kassepositionen
»geringe Korrelation zu klassischen Anlageklassen (in negativen Marktphasen)
Instrumente « Hochliquide Future-Méarkte global (Index-Futures)
» Kurzlaufende Staatsanleihen (Initial-Margin)
» Kasse (Wahrungskonten flr die Variation-Margin)
Ansatz *Nutzung von Returnschatzern (iber verschiedene Betrachtungszeitraume

(Verfahren der Mustererkennung mit Machine Learning-Algorithmen)

04.09.2024| 2




Investmentuniversum
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AEXTR

CAC 40 Total Return Index

DAXTR

DJ Industrial Average TR(LocalCur)
FTSEMIB TR

FTSE UK Series FTSE 100 TR(LocalCur)
Hang Seng China Enterprises In(LocalCur)
Hang Seng Total Return(LocalCur)
IBEX35TR

MSCI Canada Local(LocalCur)

NASDAQ 100 TOTAL RETURN(LocalCur)
OMX STOCKHOLM 30 TR(LOC)

SMI TR(LocalCur)

SP ASX 200 TR(LOC)

Standard & Poors US 500 TR(LocalCur)
TOPIX TR(LocalCur)

AEX TR Short

CAC 40 Total Return Index Short

DAX TR Short

DJ Industrial Average TR(LocalCur) Short
FTSE MIB TR Short

FTSE UK Series FTSE 100 TR(LocalCur) Short
Hang Seng China Enterprises In(LocalCur) Short
Hang Seng Total Return(LocalCur) Short

IBEX 35 TR Short

MSCI Canada Local(LocalCur) Short
NASDAQ 100 TOTAL RETURN(LocalCur) Short
OMX STOCKHOLM 30 TR(LOC) Short

SMI TR(LocalCur) Short

SP ASX 200 TR(LOC) Short

Standard & Poors US 500 TR(LocalCur) Short
TOPIX TR(LocalCur) Short




Performance laufendes Jahr 2024
29.12.2023 - 30.08.2024
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Performance seit 2022
31.12.2021-30.08.2024

— (GET Pension Future Long/Short = MSCI| World Net Total Return USD Index (LOC) = Euribor 1M+400 Return Drawdown
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Performance seit 2020
31.12.2019 - 30.08.2024

— GET Pension Future Long/Short  —— MSCI World Met Total Return USD Index (LOC) —— Euribor 1M+£00 Return p.a. Drawdown
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Allocation Quota (Day)
30.08.2024

AEXTR(14%) Aktienquote: 65.32%
Rentengquote: 0. 00%
Cashquote: 34, 68%
FTSE UK Series FTSE 100 TRiLocalCur) {2.53 %)
Equity Long: 65.32%
Equity Short: 0.00%
Standard & Poors US 500 TR({LocalCur) (5.1 %) Bond Long: 0.00%
Bond short: 0. 00%
Cash: 34.68%
SMI TR(LocalCur) (912 %)
i
ﬁ TOPFIX TR(Local Cur) (9.14 %)
0 Industrial Average TR{LocalCur) (916 %)
FTSEMIE TR (9.18 %)
IBEX 35 TR (2.2 %)
| | | | I I I I I I 1 1 1 1 I
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Performance
31.12.2004 - 30.08.2024

Perfarmance (%)
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Performance (Yearly)

31.12.2004 - 30.08.2024
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e a N Index (L O Euribor IM+400
2024 13.31% 16.72% 5.13%
2023 11.57% 23.79% 7.21%
2022 -3.91% -18.14% 4.07%
2021 20.78% 21.82% 3.44%
2020 12.65% 15.90% 3.50%
2019 23.07% 27.67% 3.60%
2018 -5.89% -8.71% 3.65%
2017 13.66% 22.40% 3.62%
2016 7.61% 7.51% 3.65%
2015 5.45% -0.87% 3.93%
2014 9.03% 4.94% 4.13%
2013 23.63% 26.68% 4.13%
2012 17.14% 15.83% 4.34%
2011 -6.53% -5.54% 5.16%
2010 4.71% 11.76% 4.57%
2009 36.70% 29.99% 4.90%
2008 22.39% -40.71% 8.27%
2007 4.56% 9.04% 8.12%
2006 24.03% 20.07% 6.91%
2005 17.63% 9.49% 6.12%

* Stand: 30.08.2024




Drawdown (Yearly)
31.12.2004 - 30.08.2024
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GET Pension Future

MSCI World Net Total

Long/Short Return USD Index (LOC)
2024 -1.93% -8.21%
2023 -1.99% -10.52%
2022 -8.12% -26.12%
2021 -5.29% -5.47%
2020 -11.34% -34.03%
2019 -4.61% -5.94%
2018 -11.00% -18.71%
2017 -2.65% -1.98%
2016 -6.77% -11.52%
2015 -9.70% -13.85%
2014 -9.30% -9.30%
2013 -8.35% -7.70%
2012 -6.79% -12.52%
2011 -13.02% -21.98%
2010 -10.77% -16.22%
2009 -6.85% -27.19%
2008 -6.82% -50.39%
2007 -9.60% -10.83%
2006 -8.37% -11.28%
2005 -4.60% -6.17%

* Stand: 30.08.2024




Risk Statistics (5 Years)
31.12.2004 - 30.08.2024

Ex Post Annualized Data

GET Pension Future Long/Short

MSCI World Net Total Return USD Index (LOC)

Averaging Years 1 2 3 4 5 1 2 3 4 5
Volatility 407% | 4.40% | 6.26% | 7.38% | 8.61% | 1.06% | 13.67% | 15.36% | 14.77% | 18.30%
Value at Risk 2.09% | 2.25% | 3.94% | 4.37% | 5.33% | 8.69% | 12.21% | 13.46% | 12.83% | 12.46%
Expected Shortfall 477% | 574% | 8.93% | 10.57% 16.57% | 19.79% | 23.31% [ 22.39% | 26.02%
Sharpe Ratio 319 | 236 | 093 | 13 1.35 171 114 | 034 [ 072 | 064
Deutsch Ratio VaR 638 | 460 | 147 2.2] 2.8 217 | 128 | 039 [ o082 | 093
Deutsch Ratio ESf 280 | 180 | 065 | 092 | 095 | 114 079 | 023 | 047 | 045

Stand: 30.08.2024
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Sharpe Ratio = Excess Return / Volatilitat
Deutsch Ratio = Excess Return / Risk of Excess Return




Performance Annualised
31.12.2004 - 30.08.2024
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GET Pension Future
Long/Short
YTD* 13.31%
1Jahr 17.51%
3 Jahre 7.43%
5 Jahre 13.04%
p.a.
7 Jahre 10.57%
10 Jahre 9.42%

* Stand: 30.08.2024




KONTAKT

Harald Schnorrenberg
Vorstand | CEO, Partner

+49 216130735 - 22
schnorrenberg@get-capital.de
www.get-capital.de

Moénchengladbach Diisseldorf
Heinz-Nixdorf-Straf3e 31 Schulstrafie 2
41179 Ménchengladbach 40213 DUsseldorf
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« GET Capital
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