
The GS Absolute Return Tracker Portfolio has provided a cushion during challenging markets,  
while also participating in the rallies. 

– Javier Rodriguez-Alarcon, Head Quantitative Investment Strategies Group EMEA 

Goldman Sachs

An Essential Component  
of a Portfolio 
The GS ART Portfolio invests long/
short across equities, bonds, 
currencies, and credit. 

Managed by a team regarded 
as a pioneer in the field of liquid 
alternatives, investors can use 
the Portfolio as their complete 
alternative solution, or as a 
complement to their existing 
alternatives allocation.

Access to a Blend of Liquid 
Alternatives Strategies 
The GS Absolute Return Tracker 
Portfolio (GS ART Portfolio) is a 
diversified, multi-strategy portfolio, 
providing broad exposure to the 
alternatives market.

The Portfolio offers daily liquidity, 
full transparency of positions, low 
minimum investment requirements, 
and low fees.

A Diversified Source  
of Return 
Historically, investors who have held 
liquid alternatives in their portfolio 
when the economic cycle turned, 
have seen smaller losses than 
those with only equities and fixed 
income, and still participated in the 
subsequent recovery.

In our view, liquid alternatives can 
offer an efficient solution for investors 
to de-risk but remain invested. 

Absolute Return Tracker  
Portfolio

What do you know about  Liquid Alternative investments? Scan the QR code 
to take the quiz on GSAMFUNDS.com. For more information contact your 
GSAM Representative. 

Source: GSAM, as of January 2020. For illustrative purpose only. Diversification does not protect an investor from market risk and does not ensure a profit. There is no guarantee 
that objectives will be met. 

The GS ART Portfolio offers a broad approach to alternatives, aiming to generate positive 
returns while reducing overall portfolio volatility and beta to traditional assets. 
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Goldman Sachs Absolute Return Tracker Portfolio

Performance as of 31 December 2019 (%) 1 Year 3 Years p.a. 5 Years p.a.

GS Absolute Return Tracker Portfolio (I shares, net of fees) 10.28 4.68 3.40

GS Absolute Return Tracker Portfolio (R shares, net of fees) 10.26 4.63 -

HFRX Global Hedge Fund Index 8.62 2.42 1.20

Past performance does not guarantee future results, which may vary. The value of investments and the income derived from 
investments will fluctuate and can go down as well as up. A loss of principal may occur.

Risks 
For detailed risk information, please refer to the Prospectus.

• Market risk: The value of assets in the Portfolio is typically dictated 
by a number of factors, including the confidence levels of the market 
in which they are traded.

• Operational risk: Material losses to the Portfolio may arise as a 
result of human error, system and/or process failures, inadequate 
procedures or controls.

• Interest rate risk: when interest rates rise, bond prices fall, reflecting 
the sell ability of investors to obtain a more attractive rate of interest 
on their money elsewhere. Bond prices are therefore subject to 
movements in     interest rates which may move for a number of 
reasons, political as well as economic.

• Exchange rate risk: Changes in exchange rates may reduce or 
increase the returns an investor might expect to receive independent 
of the performance of such assets. If applicable, investment 
techniques used to attempt to reduce the risk of currency movements 
(hedging), may not be effective. Hedging also involves additional risks 
associated with derivatives.

• Custodian risk: Insolvency, breaches of duty of care or misconduct 
of a custodian or sub-custodian responsible for the safekeeping of the 
Portfolio’s assets can result in loss to the Portfolio.

• Derivatives risk: Certain derivatives may result in losses greater than 
the amount originally invested.

Fund Facts

Other share classes available.
For information about the charges, please refer to the KIID.  
www.gsam.com/kiids 

Benchmark HFRX Global Hedge Fund Index

Domicile Luxembourg

Inception date May 2007

Available currencies USD, GBP, EUR, CHF, JPY, SEK, AUD

Geographical reach Global

Structure SICAV UCITS

Exposure 3,500+ Funds

Share Class ISIN
Minimum initial 
Investment

TER

I (Acc) LU1103307580 1mn USD 80bps

R (Acc) LU1162512997 5,000 USD 80bps

Base (Acc) LU1103307317 5,000 USD 150bps
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