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3Y Alpha 008 3YSharpeRatio  -025  3.Mesi 153 158 1,28 Trimestrali%
3Y Beta 0,99 3Y Std Dev 6,44 6-Mesi 049 0,07 030 2026 _ B R _
3Y R-Squared 9528 3YRisk Med 1-Anno 793 857 813 2025 279 666 144 1,26
3Y Info Ratio 0,10 5YRisk Med  3-AnniAnnti 1,03 098 136 2024 257 075 -073 687
3YTracking Error 0,92 10Y Risk 5-Anni Ann.ti 042 061 126 2023 070 -080 138 158
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Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
o Azioni -0,92 Box™ Duration Effettiva 6,91 0 0
O.bblligla\zioni 133,90 g g Matqrity effgttiva . 8,20 AAA 1593 BBB 1417
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Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Settore % Governativo 51,78 dala3 16,02
Federal National Mortgage... - 18 B Societario 2542 da3ab 10,59
Federal National Mortgage... - 10,69 B3 Cartolarizzazioni 57,24 daba7 13,58
5 Year Treasury Note Future... - 884 EA Enti Locali 0,09 da7a10 14,83
Long-Term Euro BTP Future... - 519 B Liquidita ed equivalenti -36,36 da10a15 467
Federal National Mortgage... - 573 Derivati 183 da15a20 223
da20a30 14,00
Ultra 10 Year US Treasury... - 573 0 '
United States Treasury Bonds... - 33 Coupon Range % Fondo oltre 30 1.4
10 Year Treasury Note Future... - 298 0 coupon 173
Low Sulphur Gas Ol Futures.. — 267  Daladcedole 45,65
Government National Mortgage... - 203 Da4 a6 cedole 3648
P R Da 6 a8cedole 15,00
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