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30/09/2014- 31/01/2015

Summary Statistics Return Volatility

Anti-Benchmark World 4.19% 9.94%

MSCI World Daily TR Net -0.82% 12.39%

MSCI World Energy Daily TR Net -18.88% 28.29%

Vs. 14.31% for the MSCI World as a reference

The correl. of the MSCI World Energy to the price of oil was 61.69% 
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Correlation to the Energy Sector 
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