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Portfolio Report August 2009 
 
 
 

Total Portfolio 090831:  573 371,93kr 

 

Cash:      76 232,16 kr 

 

Invested:    497 139,77 kr 

 

 
Portfolio status as of 090831 18:27  

Comment: 

 
The portfolio continued to perform well in August with a gain of 3,6 percent and therefore 
outperformed our benchmark index Barclay Hedge Fund Index that added 2,3 percent. At the 
same time OMXS30 gained 2,6 percent. Best performing asset during August was real estate 
company Kungsleden with a 30 percent rise and NCC which gained almost 20 percent. Our 
biggest asset H&M has been climbing steadily this year but has taken a breather and fell 8 
percent during the month. The commodities sector, including oil, has been moving a bit lower 
which gives us a good opportunity to increase the position in a commodities fund (MKT ACC 
JRINTCIF ETF in the list above), where we initiated the first half last month. No transactions 
were made in August. 
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OMX Stockholm 30 (OMXS30)  
(Jämförelseindex till och med våren 2008) 

 

OMX Stockholm 30 är Stockholmsbörsens ledande aktieindex. Indexet består av de 30 mest 
aktivt handlade aktierna på den nordiska börsen i Stockholm. Det begränsade antalet bolag 
garanterar utmärkt likviditet i de underliggande aktierna, vilket ger ett index som är mycket 
lämpligt som grund för derivatprodukter. Dessutom används OMXS30 också till strukturerade 
produkter, t.ex. warranter, indexobligationer, börshandlade fonder såsom XACT OMX och 
andra icke-standardiserade derivat. Sammansättningen på OMXS30-index revideras två 
gånger per år. OMXS30-indexet är ett marknadsviktat prisindex. Basdatum för OMX 
Stockholm 30-index är den 30 september 1986, med basvärdet 125. 
 
 

Barclay Hedge Fund Index  
(Nytt jämförelseindex från och med våren 2008) 

 
The Barclay Hedge Fund Index is a measure of the average return of all hedge funds 
(excepting Funds of Funds) in the Barclay database. The index is simply the arithmetic 
average of the net returns of all the funds that have reported that month. The Barclay Hedge 
Fund Index is recalculated and updated real-time as soon as the monthly returns for the 
underlying funds are recorded. The number of funds that are currently included in the 
calculations for the most recent months can be found in the footnotes. Please note that the 
calculation for the number of funds is time-stamped and that the number of funds will 
continue to increase until all funds categorized within the sector have reported monthly 
returns. 


