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Morningstar Categorie™
Aandelen VS Small Cap

Beleggingsdoelstelling % 20 Groeivan 10000 (EUR)
The Fund is designed to track the performance of the W\\N\[\\/\W .o
Russell 2000® Index. RTWO is an Exchange Traded 190 == Index
Fund ("ETF") which is tradable by investors on stock /"\/\’f\//\ﬁ/ 125
exchanges intraday and can be created and redeemed 100K
directly_ with thg Issuer by Authorised Participants. . 2019 2020 2021 2022 2023 04/24 Rendement
RTWO is authorised and regulated as a UCITS and is
eligible for investment by other UCITS. RTWQ gains 26.19 9.92 28.26 -13.35 15.99 0.58 Fonds
exposure to the performance of the Russell 2000® i 3.35 1.00 116 -0.60 +/- Index
Index through Total Return Swaps entered into with -1.83 -7.01 1.55 4.09 285 -2.57 +/- Categorie
multiple counterparties participating on the UCITS - - - - - - Percentiel Score
ETF...
Risicomaatstaven Rendementen (16 mei 2024) Rend %  +/-ldx  +/-Cat Kwartaalrendementen Tekw 2ekw 3ekw 4dekw
Alpha 0.85 Sharpe Ratio 0.18 3 Maanden 225 -044 -034 2024 5.81 - - -
Beta 0.90 Std Deviatie 18.76 6 Maanden 1751 -090 -1.09 2023 202 498 -069 9.04
R-kwadraat 95.11 34jrRisico Gem 1 jaar 2213 -086 034 2022 -485 -11.30 649 -3.59
Informatie Ratio 0.30 5-jr Risico Gem 3jrgean. 527 1.87 076 2021 1750 367 142 382
Tracking Error 4.87 10-jr Risico Gem 5jrgean. 944 122 -020 2020 2849 2121 1.6 24.63
Berekeningen met Morningstar US Small Extended NR USD (waar van
toepassing)

Portefeuille 31 mrt 2024
Assetverdeling % Long % Short % Netto Morningstar Aandelen Style Box™ % Aand Amerika Groot Europa Groot Azié
Aandelen 000 000 0.0 22 ZeerGroot
Obligaties 000 000 000 "% Groot
Kas/ geldmarkt 0.00 0.00 0.00 = Midden
Overig 100.00 0.00 100.00 = Klein

Wrd  Gem Groei N Micro
il Gem Mkt Cap USsD -
(mln) 25 25:50 50-75 >75

Top 10 Onderliggende posities Sector % Port Sectorverdeling % Aand Geen data beschikbaar

TRS Russell 2000 0.4 Q Tgt Exp... —100.00
Totaal Aantal Aandelen 0
Totaal Aantal Obligaties 0
% Van vermogen in top 10 posities 100.00

Fondsinformatie
Fondsgroep LGIM Managers (Europe)...
Telefoon -
Website https://www.lgim.com/
Oprichtingsdatum 11 sep 2008
Fondsmanager Not Disclosed
Aanvangsdatum 11 sep 2008
Koers (16 mei 2024) USD 99.70
Fondsvermogen (min) USD 93.35
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Jaarlijkse Management Fee 0.30%
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