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3Y Alpha 3Y Sharpe Ratio 0,37 3-Mesi 785 Trimestrali %
3Y Beta 3Y Std Dev 7,75 6-Mesi 5,01 2025 382 _ _ _
3Y R-Squared 3Y Risk 1-Anno 1,21 2024 498 235 235 1046
3Y Info Ratio 5Y Risk 3-Anni Ann ti 558 2023 030 195 559 -1,19
3Y Tracking Error 10Y Risk 5-Anni Ann ti 533 2022 010 194 699 -410
10-Anni Ann.ti 3,66 2021 436 046 257 167
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Asset Allocation %  Netta Fixed Income Fondo Credit Quality % Fond Credit Quality % Fond
e Azioni 0,00 Style Box™ Duration Effettiva 572 0 0
O.bbl.iga\zioni 20,27 %g Matgrity effgttiva . - AAA 1338 BBB 53,89
Liquidita 78,45 = g Qualita Credito Media BBB AA 103 BB 124
Altro 128 "% A 3018 B 0,00
§ Below B 0,00
gzsnsjihil’\i/lzdai TAahsasi Not Rated 0.23
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Settore % Governativo 20,68 dala3 8,21
US Treasury Bond Future June... - 9,03 @ Societario 82,96 da3ab 25,72
GS USD Treasury Lig Res X Inc - 8,09 B3 Cartolarizzazioni 041 daba7 19,98
2 Year Treasury Note Future... — 548 ER Enti Locali 0,09 da7a10 773
Ultra US Treasury Bond... - 532 B Liquidita ed equivalenti 7.4 da10a15 511
Euro Bund Future June 25 — 453 Derivati 81,56 da15a20 0,66
Euro Schatz Future June 25 - 4,42 Coupon Range % Fondo giéo;) 30 ;;Z
10 Year Treasury Note Future... - 322
United States Treasury Bills... — 315  Ocoupon 0.0
10 Year Government of Canada... - 214 Da0a 4 cedole 36.91
Bank of America Corp. 5.819% - 117 Da 4 a6 cedole 53,16
Da 6 a 8 cedole 9,03
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