— Higher returns and lower volatility than the benchmark

— The Index is also showing lower drawdowns than the benchmarks

— The beta to SX5E Index is about 55% over the full period

Performance since Index inception
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STOXX Europe
Low Beta High
Div 50 Index SH5E Index  STOXX Europe
(PR} index (PR} 600 Index (PR)
IRR sinca inception £,80% 2 34% 4 42%
YT retum 7 80% 3. TE% 4 51%
1-monith retum 0.45% 1.68% 0.32%
J-manth retum -0.79% -0.07% 0.36%
1 year retum 15 47% 11.50% 10.51%
3 year refum 42 45% 48 00% 51.68%
Worst day -8.01% -7 .88% -1 62%
Bast day 10 34% 11.00% 087%
Maamum Drawdown 42 56% -60_28% 60_S4%
Annualisad Volatidiy 14.20% 22 45% 18.83%
Return/Risk ratio 0.48 0.10 0.23
Bata 100.00% 55 63% 68l 8%
Comalation 100.00% B7 42% 91 14%
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