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return which exceeds the total return of the S&P 500 f;i
index. The objective of the Sub-Fund is to outperform 156
the S&P 500 index by combining an exposure to the M 1%
Shiller Barclays CAPE® US Sector Il ER USD Index (the 100
"Index") and to debt securities as described below. 72
Further information on the Index is contained under
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3Y Alpha -504 3YSharpeRatio 053 3-Mesi 1,68 421 297 Trimestrali %
3Y Beta 0,98 3Y Std Dev 13,14 6-Mesi -0,76 493 421 2026 288 N
3Y R-Squared 71,70 3Y Risk +Med 1-Anno 793 2790 2592 2025 286 336 295 0,22
3Y Info Ratio -084  5YRisk Alto 3.Anni Annti 1119 1907 1673 2024 824 -034 381 843
3YTracking Error 7,53 10Y Risk Alto 5.Anni Annti 598 1256 1139 2023 603 691 -058 830
Basati su Morningstar US Large-Mid Cap NR USD (dove applicabile) 10-Anni Ann.i 11,26 13,89 12,60 2022 -3,68 _,]3'94 0’53 -4,78
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Trs Usd Bxiics2e Index /Long/ - 7642 Materie Prime - Stati Uniti -
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United States Treasury Bills - 17,69 Finanza America Latina e Centrale
Un?ted States Treasury Bills - 706 Immobiliare Europa 0,00
United States Treasury Notes... 2,66 Sensibile 0,00 Regno Unito ]
Atlas Senior Loan Fund XI Ltd - 178 Telecomunicazioni Europa Occidentale - Euro
WELLINGTON MGMT 4 LTD/LLC - 178 Energia Europa Occidentale - Non Euro
Bnc Mortgage Loan Trust 2007 1 - 153 Beni Industriali Europa dell'Est
Washington Mutual... - 147 Tecnologia Africa
Wamu Abc Tr 07-He4 - 147 Medio Oriente
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Anagrafica
Societa di Gestione DoubleLine Alternatives LP Patrimonio Classe (Min) 62,17 USD Investimento Min. Ingresso 100.000 USD
Telefono (24104/2026) Investimento Min. Successivo 100 USD
Web - Domicilio LUSSEMBURGO TER. 0,55%
Data di Partenza 30/09/2016 Valuta del Fondo usb Spese correnti 0,55%
Nome del Gestore - UCITS Si Commissione di incentivo -
Data Inizio Gestione 30/09/2016 Inc/Acc Acc
NAV (24104/2026) UsD 27,39 ISIN LU1480537072
Patrimonio Netto (MIn) 112,21 USD
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