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Number of holdings MONTHLY STRATEGY
Benchmark
Category
Fund Company

FUND STATISTICS*

Volatility
Sharpe Ratio
Beta CUMULATIVE PERFORMANCE (%)
R2
Alpha 1 month 3 months 6 months 1 Year 3 Years 5 Years
Jensen Alpha FUND 0.95% 0.05% 2.56% 5.65% 6.08% 2.90%
Correlation BENCHMARK - - - - - -
Treynor Ratio
Tracking Error
Information Ratio ANNUAL PERFORMANCE (%)

2015 2014 2013 2012 2011 2010
FUND -0.44% 6.57% 1.47% -3.48% -2.11% -0.77%
BENCHMARK - - - - - -

ASSET ALLOCATION

Equity ANNUAL VOLATILITY (%)
Cash

2015 2014 2013 2012 2011 2010
FUND 9.95% 7.97% 2.61% 2.32% 3.44% 3.41%
BENCHMARK - - - - - -

5 YEAR CUMULATIVE PERFORMANCE

MONTHLY PERFORMANCE (%)

Jun Nov
2015 -1.85
2014 0.45 2.06
2013 -1.29 0.95
2012 -0.54 -0.27
2011 -1.37 -0.28
2010 0.14 -0.87

-3.48
-2.11
-0.77

-0.11

Dec
-2.93

* Calculation period 3 years. Data calculated using daily values

0.57

TOTAL
-0.44
6.57
1.47-1.23

-0.50

0.450.22-1.15

1.87

0.22 -0.10-0.18 0.01 -0.64-2.10 -0.47
-0.16-0.38-0.61

0.22 -1.26 0.32

Fund Manager

31/12/1997

Jan Feb

Dolores Pérez

Apr

6.46%

-

31

* The fund currency is USD and this may lead to an increase or decrease in
the investments due to Currency Exchange fluctuations

Launch Date

The fund strategy matured on May 15th. The fund is nowadays invested in liquid assets
and current account. 

Minimum Subscription
Management Fee
NAV

$ 2.85M 

This is a mixed fund, which invests mainly in the US equity market, in US dollars and
with a limited level of risk. At least 65% of the assets will be invested in shares of the
S&P 500 index, with a maximum exposure of 25% to fixed income and liquidity. The
equity component shall be largely covered with derivatives on S&P 500, which shall be
its benchmark index.
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-0.51
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1.13
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0.19
0.70

-1.470.48

USD*
$ 25,000
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0.14
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0.83 0.57
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PORTFOLIO BREAKDOWN

TOP 10 HOLDINGS (%)

Visa Inc. Class A Walt Disney Company 3.93%
International Business Machines Corporation
3M Company
Boeing Company
UnitedHealth Group Incorporated

TOTAL 30.47%

SECTOR BREAKDOWN (%) GEOGRAPHIC BREAKDOWN (%)
DIFF

Financials United States -10.88%
Industrials Others
Consumer Services
Health Care
Technology
Consumer Goods
Oil & Gas
Telecommunications
Basic Materials

Others 10.88%

CURRENCY ALLOCATION (%)

USD
Cash

Disclaimer

0.00%10.88%

3.98%

FUND BENCHMARK

100.00%89.12%

4.96%
4.73%

16.41% 12.46% 3.95%
13.40% 11.74%

BENCHMARK DIFF

10.03%12.47%22.50%

SANTANDER DOLLAR BALANCE "B"
JULY 2015

FUND

7.55%
5.31%

1.66%
10.38% 16.74% -6.36%
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This Factsheet is a document intended to provide information that summarizes the main characteristics of the product and under no circumstances constitutes a contractual agreement. a recommendation.
personalized advice. an offer or solicitation. It has not been proven that the data contained in this document meet marketing requirements of all countries of sale as it is an information and not a marketing
document. It is recommended that the KIID (Key Investor Information Document) is consulted before taking any investment decision. subscribing or purchasing shares or redeeming investments and the countries
where the product is registered for sale: www.santanderassetmanagement.com. For product information. please contact SANTANDER ASSET MANAGEMENT LUXEMBOURG S.A. (6. route de Treves. L-2633
Senningerberg - Grand Duchy of Luxembourg) or via authorised intermediaries in your country of residence.

Investment in mutual funds or other financial products mentioned herein may be subject to investment risks: market risk. credit risk. issuer and counterparty risk. liquidity risk. foreign currency risk and. where
applicable. risks pertaining to emerging markets. Additionally. if funds hold their investments in hedge funds. assets. real estate funds. commodities and private equity. it should be noted that these can be subject
to valuation and operational risks inherent in these type of assets and markets as well as the risk of fraud or risk derived from investing in unregulated or unsupervised markets or unlisted assets. 

Past performance is not indicative of future results. Returns are calculated on a net asset value basis. after fees and are annualized for periods longer than one year. It should be clearly understood that any
mention of tax depends on the individual circumstances of each investor and may change in the future. It is advisable to seek personalized advice regarding this. The Distributor and other financial intermediaries
may receive up to 85% of the fund management fee without incurring any additional cost to the customer.

Accounting or market information included in this document has been compiled from sources which SANTANDER ASSET MANAGEMENT LUXEMBOURG S.A. considers reliable but has not confirmed or
checked for accuracy or completeness. SANTANDER ASSET MANAGEMENT LUXEMBOURG S.A. assumes no responsibility for any use of the information contained herein.

Methodology for Performance Calculations 
Portfolio performance is calculated on a daily basis and adjusted for external cash flows. The daily return of a portfolio is calculated as the percent change of the market value of the portfolio in that particular day.
including accrued interest and dividends. net of non-reclaimable withholding taxes on income and capital gains and trading expenses. and adjusted for external cash flows. We assume cash flows occur at the
beginning of the day. The market value of a portfolio is calculated as the sum of all holdings of the portfolio (including cash and cash equivalent. accrued interests and investments) valued at market price less total
liabilities. Reclaimable withholding taxes are accrued. Returns are geometrically linked to arrive at monthly. quarterly. and annual returns. Portfolio returns are calculated Net of non-reclaimable taxes and trading
expenses and Net of management. administrative and custody fees.

© Santander Asset Management Luxembourg S.A.. All Rights Reserved.

8.72% 17.29% -8.57%
7.64% 9.62% -1.98%
5.50% 10.65% -5.15%
2.67% 7.95% -5.27%
1.90% 1.08% 0.82%
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