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Obiettivo d'Investimento Dichiarato Rendimenti
The Sub-Fund is actively managed and is not managed 130
in reference to a benchmark. The Sub-Fund's objective
is to achieve long-term investment returns by investing 120
in a directional, long and short strategy that utilizes 110
fundamental and price-based indicators to establish 100
return forecasts across global interest rates, foreign 90
exchange and stock indices. Quantitative risk
management and portfolio construction techniques are 2020 201 2022 2024 2025-11
used to diversify risk across the portfolio and seek to - -290 588 236 -1,29 e Fondo
enhance risk-adjusted returns. The strategy is designed 2,55 -12.96 519 385 Benchmark e
to have low correlation to traditional markets and other Indici
alternative strategies and has the potential to provide 3 239 29 183 Categoria
significant portfolio diversification benefits.
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3Y Alpha -398 3YSharpeRatio  -039  3-Mesi -3,86 088 165 Trimestrali%
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Titoli principali Fixed Income Sector Weightings % Fondo Ripartizione Geografica % Fondo
Nome Settore % Governativo 504,50 America 0,00
Swap Graham Ma-Msdscogq - 8284 & Societario 19,28 Stati Uniti -
Euro Schatz Future Sept 25 — 3624 B3 Cartolarizzazioni 1,65 Canada
Euro Bobl Future Sept 25 - 3619 EA Enti Locali 0,00 America Latina e Centrale
Euro Bund Future Sept 25 - 3576 B3 Liquidita ed equivalenti -768,31 Europa 0,00
JGB LT FUTURE SEP25 - 21N Derivati 22621 Regno Unito
E-mini Russell 2000 Index... - 19,74 Coupon Range % Fondo Europa Occidentale - Euro
Hang Seng Index Future Sept 25 - 15/ Europa Occidentale - Non Euro
Long Gilt Future Dec 25 — 1500  Ocoupon 000 Eyropa dellEst
CAC 40 Index Future Sept 25 - 1168  DaOadcedole 000 Africa
Euro Stoxx50 Fut Sep25 - 8% Da4a 6 cedole 0,00 Medio Oriente
P R Da 6 a8cedole 0,00
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NAV (18112/2025) EUR 10,56
Patrimonio Netto (MIn) 132,69 USD
(31/08/2025)
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