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Allocation NR USD

Usato nel Report

Obiettivo d'Investimento Dichiarato Rendimenti
The fund aims to provide an absolute positive return 152
with low correlations to traditional asset classes over 139
the medium to long term. The fund uses a combination 126
of diverse investment strategies in order to achieve its 113
objective, include arbitrage, equity hedge, fixed income 100
and macro strategies. The strategies will be primarily 87
implemented by taking long and short exposure to a
range of asset classes such as equities, corporate and 2020 2021 2022 2023 2024 2025-04
government investment grade and below investment -1.89 7.90 10,03 2,55 .22 881 e Fondo
grade bonds, infrastructure, property, commodities, 024 11,48 -1.32 6.35 13,67 1,57 Benchmark e Indici
money market instruments and currencies from -1.73 1307 754 0.91 13,92 -830 Categoria
anywhere in the world, including emerging markets.
These investments may be denominated in any
currency.
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3Y Alpha -042 3YSharpeRatio  -0,08  3-Mesi 951 838 814  Trimestrali %
3Y Beta 0,16 3Y Std Dev 7,64 6-Mesi 5,03 252 -1,30 2025 414 _ _ _
3Y R-Squared 19,58 3Y Risk -Med  1-Anno -4,02 176 -151 2024 315 170 -148 7,60
3Y Info Ratio -0.04 5Y Risk -Med  3.Anni Annti 1,29 2.20 309 2023 123 -006 517 -1.21
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Portafoglio 31/03/2025
Asset Allocation %  Netta Fixed Income Fondo Americhe Europa Asia
’ e Azioni 19,32 Style Box™ Duration Effettiva -
Obbligazioni 26,45 = e Maturity effettiva
Liquidita 46,80 = i Qualita Credito Media
Altro 742 &g
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Titoli principali Fixed Income Sector Weightings % Fondo Ripartizione Geografica % Fondo
Nome Settore % Governativo 93,16 America 19,44
United States Treasury Bills... - 1297 & Societario 0,05 Stati Uniti 16,66
5 Year Treasury Note Future... - 12,88 B3 Cartolarizzazioni 0,01 Canada 2,57
United States Treasury Bills... - 11,03 BRA Enti Locali 0,00 America Latina e Centrale 0,21
New Zealand (Government Of)... — 1046 B3 Liquidita ed equivalenti 739 Europa 74,49
GSVISK2S_CFD - 10,24 Derivati 0,61 Regno Unito 65.94
Euro Bobl Future June 25 - 985 Coupon Range % Fondo Europa Occidentale - Euro 6,70
GS Commaodity Strat 1099_CFD - 898 Europa Occidentale - Non Euro 1,85
United States Treasury Bills... ~ 735 Ocoupon 000 Eyropa dellEst 0,00
UBS BBG COSI X PR LEV ER_CFD - 614  Daladcedole 000 Africa 000
United States Treasury Bills... - 563 Da 4 a6 cedole 0.00 Medio Oriente 0,00
Da6 a8 cedole 0,00
% Primi 10 Titoli sul Patrimonio 95,52 Da8a 10 cedole 0,00 Asia 6,07
Numero Complessivo di Titoli Azionari 242 Da10a 12 cedole 0,00 Giappone 2,70
Numero Complessivo di Titoli Obbligazionari 76 Oltre 12 cedole 0,00 Australasia 0,93
Asia - Paesi Sviluppati 0,94
Asia - Emergente 1,50
Anagrafica
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Patrimonio Netto (Min) 108,98 USD
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