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Obiettivo d'Investimento Dichiarato Rendimenti
The Sub-Fund's investment objective is to seek total 259
return which exceeds the total return of the S&P 500 21
index. The objective of the Sub-Fund is to outperform 176
the S&P 500 index by combining an exposure to the 138
Shiller Barclays CAPE® US Sector Il ER USD Index (the 100
"Index") and to debt securities as described below. 62
Further information on the Index is contained under
"General Description of the Index". 2020 201 2022 2023 2024 2025-06
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3Y Alpha -527 3YSharpeRatio 046 3-Mesi 312 1,84 146 Trimestrali %
3Y Beta 1,10 3 Std Dev 1852 6-Mesi 558 -687 126 2025 -286 -336 - -
3Y R-Squared 86,68 3Y Risk Alto 1-Anno 599 4,64 286 2024 824 034 381 843
3Y Info Ratio -0.72  5YRisk Alto 3-Anni Annti 957 1426 1264 2023 603 691 -058 830
3YTracking Error 7,03 10Y Risk Alto 5.Anni Annti 1164 1455 1355 2022 -368 -1394 053 -478
Basati su Morningstar US Large-Mid Cap NR USD (dove applicabile) 10-Anni Ann.i 11,56 12’,]4 10'93 2021 10,45 7,84 3’04 8,70
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United States Treasury Notes... - 5% Finanza America Latina e Centrale
Unite.d States Treasury Bills — 464 Immobiliare Europa 0,00
Merrill Lynch Mortgage... 1,63 Sensibile 0,00 Regno Unito
Bain Capital Credit CLO... - 156 Telecomunicazioni Europa Occidentale - Euro
Atlas Senior Loan Fund XI Ltd - 156 Energia Europa Occidentale - Non Euro
WELLINGTON MANAGEMENT CLO 4... - 155 Beni Industriali Europa dell'Est
Alternative Loan Trust... - 1,49 Tecnologia Africa
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Societa di Gestione DoubleLine Alternatives LP Patrimonio Classe (Min) 79,73 USD Investimento Min. Ingresso 100.000 USD
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