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The Portfolio seeks capital appreciation by investing in
the Strategic Volatility Premium which offers exposure
to financial derivative instruments. The Portfolio will,
under normal circumstances, invest primarily in the
underlying assets comprised in the Strategic Volatility
Premium, as further described below, which is a factor 100
within the proprietary Strategic Factor Allocation
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researchers, economists and strategists within
Goldman Sachs & Co, LLC, responsible for strategic and
tactical asset allocation recommendations for Goldman
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fundamental, quantitative and technical analysis at...
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