
INDEX REPORTING

As of Jun-18-2025

GS Momentum Builder® Multi-Asset 5 ER Index

PERFORMANCE FIGURES

GSMBMA5 Index 128.41

1 Day -0.08%

MTD 0.17%

1 Year -1.33%

2 Years -1.16%

2 Years p.a. -0.58%

(Values based on the last index publication day of it’s preceding month)

YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC YTD

2025 1.25% 0.15% 0.66% -1.69% -0.11% 0.17% 0.41%

2024 0.23% 1.44% 1.38% -2.15% 1.51% 0.21% 0.95% -0.32% 0.93% -0.58% 0.40% -2.84% 1.05%

COMPOSITON AND PERFORMANCE ATTRIBUTION

Composition Name Base Weight Daily Weight Close Price
Performance

(Daily)
Performance

(MTD)
Performance

Attribution (Daily)

GSMMUSD Index USD GOLDMAN SACHS OVERNIGHT MONEY 49.90% 49.80% 122.70 0.01% 0.23% -0.00%

GLD UP Equity SPDR GOLD SHARES 17.20% 17.43% 310.26 -0.54% 2.19% -0.10%

TIP UP Equity ISHARES TIPS BOND ETF 11.40% 11.47% 109.10 0.07% -0.17% 0.01%

BKLN UP Equity POWERSHARES SENIOR LOAN PORTFOLIO 10.00% 9.96% 20.90 0.00% 0.19% -0.00%

EFA UP Equity ISHARES MSCI EAFE ETF 9.50% 9.35% 87.11 0.17% -1.91% 0.01%

EEM UP Equity ISHARES MSCI EMERGING MARKETS ETF 2.00% 2.00% 46.60 -0.02% 2.37% -0.00%

SPY UP Equity SPDR S&P 500 ETF 0.00% 0.00% 597.44 -0.02% 1.37% -0.00%

EWJ UP Equity ISHARES MSCI JAPAN ETF 0.00% 0.00% 73.05 1.07% -1.44% 0.00%

TLT UP Equity ISHARES 20+ YEAR TREASURY BO 0.00% 0.00% 86.65 0.17% 0.43% 0.00%

LQD UP Equity ISHARES IBOXX INVESTMENT GRA 0.00% 0.00% 108.05 0.07% 0.26% 0.00%

HYG UP Equity ISHARES IBOXX HIGH YIELD COR 0.00% 0.00% 79.55 0.15% -0.03% 0.00%

EMB UP Equity ISHARES J.P. MORGAN USD EMER 0.00% 0.00% 91.02 -0.07% 0.46% -0.00%

AMLP UP Equity ALERIAN MLP ETF 0.00% 0.00% 48.73 0.29% 2.01% 0.00%

IYR UP Equity ISHARES US REAL ESTATE ETF 0.00% 0.00% 94.55 0.33% 0.01% 0.00%

DBC UP Equity POWERSHARES DB COMMODITY ETF 0.00% 0.00% 23.14 0.26% 10.82% 0.00%
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DAILY ATTRIBUTION

Date SPY UP EWJ UP EFA UP TLT UP LQD UP HYG UP EEM UP EMB UP AMLP UP IYR UP BKLN UP DBC UP GLD UP TIP UP
GSMMUSD

Index

6/2/25 0.00% 0.00% 0.00% 0.00% -0.00% 0.00% 0.00% 0.00% 0.02% 0.00% -0.00% 0.00% 0.44% -0.09% -0.00%

6/3/25 0.00% 0.00% -0.01% 0.00% 0.00% 0.00% 0.00% 0.00% 0.06% 0.00% 0.00% 0.00% -0.15% -0.02% -0.00%

6/4/25 0.00% 0.00% 0.02% 0.00% 0.01% 0.00% 0.01% 0.00% -0.04% 0.00% 0.00% 0.00% 0.11% 0.07% -0.00%

6/5/25 0.00% 0.00% -0.00% 0.00% -0.00% 0.00% 0.01% 0.00% 0.01% 0.00% -0.01% 0.00% -0.09% -0.05% -0.00%

6/6/25 0.00% 0.00% 0.03% 0.00% -0.00% 0.00% 0.00% 0.00% 0.01% 0.00% 0.02% 0.00% -0.23% -0.08% -0.00%

6/9/25 0.00% 0.00% -0.01% 0.00% 0.00% 0.00% 0.02% 0.00% 0.00% 0.00% -0.00% 0.00% 0.07% 0.01% -0.00%

6/10/25 0.00% 0.00% 0.01% 0.00% 0.00% 0.00% 0.01% 0.00% 0.00% 0.00% -0.01% 0.00% 0.00% 0.00% -0.00%

6/11/25 0.00% 0.00% -0.02% 0.00% 0.00% 0.00% 0.01% 0.00% 0.00% 0.00% -0.00% 0.00% 0.09% 0.02% -0.00%

6/12/25 0.00% 0.00% 0.07% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.21% 0.03% 0.00%

6/13/25 0.00% 0.00% -0.12% 0.00% 0.00% 0.00% -0.03% 0.00% 0.00% 0.00% -0.02% 0.00% 0.23% -0.02% -0.00%

6/16/25 0.00% 0.00% 0.03% 0.00% 0.00% 0.00% 0.02% 0.00% 0.00% 0.00% 0.00% 0.00% -0.26% -0.02% -0.00%

6/17/25 0.00% 0.00% -0.12% 0.00% 0.00% 0.00% -0.03% 0.00% 0.00% 0.00% -0.00% 0.00% 0.01% 0.06% -0.00%

6/18/25 -0.00% 0.00% 0.01% 0.00% 0.00% 0.00% -0.00% -0.00% 0.00% 0.00% -0.00% 0.00% -0.10% 0.01% -0.00%

MONTH TO DATE ATTRIBUTION (Based on the close of 6/2/2025)

Total 0.00% 0.00% 0.39% 0.00% -0.01% 0.00% -0.11% 0.00% -0.14% 0.00% -0.05% 0.00% 0.31% -0.16% -0.40%

Click here for detailed information

ROLLING 30D MONEY MARKET WEIGHT
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https://www.solactive.com/downloads/GSMBMA5_Factsheet.pdf
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DISCLAIMER

Past performance is no guarantee of future results and may be lower or higher than current performance. Index returns are no guarantee for any returns of financial

products linked to the index. Any performance information regarding financial products linked to the index can reflect temporary waivers of expenses and/or fees and

does not include insurance/annuity fees and expenses.

This info service is offered exclusivley by Solactive AG, Platz der Einheit 1, D-60327 Frankfurt am Main, E-Mail indexing@solactive.com

Disclaimer: The financial instrument is not sponsored, promoted, sold or supported in any other manner by Solactive AG nor does Solactive AG offer any express or

implicit guarantee or assurance either with regard to the results of using the Index and/or Index trade mark or the Index Price at any time or in any other respect. The

Index is calculated and published by Solactive AG. Solactive AG uses its best efforts to ensure that the Index is calculated correctly. Irrespective of its obligations

towards the Issuer, Solactive AG has no obligation to point out errors in the Index to third parties including but not limited to investors and/or financial intermediaries of

the financial instrument. Neither publication of the Index by Solactive AG nor the licensing of the Index or Index trade mark for the purpose of use in connection with the

financial instrument constitutes a recommendation by Solactive AG to invest capital in said financial instrument nor does it in any way represent an assurance or opinion

of Solactive AG with regard to any investment in this financial instrument. This document is for the information and use of professional advisers only. Remember, the

information in this document does not constitute tax, legal or investment advice and is not intended as a recommendation for buying or selling securities. The information

and opinions contained in this document have been obtained from public sources believed to be reliable, but no representation or warranty, express or implied, is made

that such information is accurate or complete and it should not be relied upon as such. Solactive AG and all other companies mentioned in this document will not be

responsible for the consequences of reliance upon any opinion or statement contained herein or for any omission.

All MTD performance values are calculated based on the return since the close of the last month’s last index calculation day.

All attribution values are calculated based on the return since the close of the corresponding month’s first index calculation day.

© Solactive AG, 2025. All rights reserved.
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