MSCI World Indizes

100% MSCI Minimum Velstity B > 100% MSCI Quaity

2

k= 4 100% MSCIVale Weighted
H K 100% MSCI Standard
-3

o

=

o

B

®

3

c

c

<

6.00% 8.00% 10.00% 12.00% 14.00% 16.00% 18.00% 20.00%
Annualisierte Volatilitat
Abb. 1
MSCI Welt Indizes
(Bruttorendite in EUR)

130%
110%

90%

o T j

PN N e —
0% ~ il A \
e W N Y
- N7
S e S I
i ‘ &
é\@@ﬁé\ﬁo\" (‘rE? _\:_596\17590\_, 6\@6\#6\({9Q\§®$9\§&§0\§®§0\@ 6“"‘9 o‘rp & @TP oo F & J

o Q

——Minimum Volatity —— Value Weighted Quaity ——Standard

Abb. 2

MSCI World MSCI World MSCI World
Minimum Volatility Index Quality Index Value Weighted Index

5.77% 567% 436%
11.09% 1257% 14.98%
172% 162% 0.32%
717% 4.40% 2.68%
024 037 012
260 299 1634

*Annualisiert von Juni 2001 bis Februar 2015, Bruttorendite in EUR
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