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The Sub-Fund is a fund of alternative strategies funds, 124
i.e. funds pursuing a target of positive return in the 16
medium to long term regardless of the market 108
performance pursuing many strategies comprising, W 100
among others, Equity long short, Equity market neutral, 92
Fixed income arbitrage, Global macro, CTA (trend 84
followers). The Sub-Fund can invest in funds that
implement quantitative strategies, i.e. funds whose 2020 201 2022 2024 2025-11
investment selection process often involve the use of 0,66 -1n 380 160 e Fondo
computers to analyse financial data and identify 2,55 -12.96 519 385 Benchmark e
investment opportunities. Indici
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3Y Beta 028 3YStd Dev 194 6-Mesi 1,27 270 320 2025 002 056 1,00 -
3Y R-Squared 43,62 3YRisk -Med 1-Anno 1,31 2,28 422 2024 249 084 002 044
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3YTracking Error 345 10YRisk 5-Anni Ann.ti 012 091 402 2022 352 364 015 -058
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Titoli principali Fixed Income Sector Weightings % Fondo Ripartizione Geografica % Fondo
Nome Settore % Governativo 4273 America 21,1
DWS Concept Kaldemorgen EUR... - 172 [ Societario 34,24 Stati Uniti 26,36
Lazard Rathmore Alternative... - 690 B3 Cartolarizzazioni 0,38 Canada 0,45
AB Select Absolute Alpha |... - 686 EA Enti Locali 0,00 America Latina e Centrale 0,40
Eleva Absolute Return... - 644 [liquidita ed equivalenti 1863 Europa 30,00
Amundi Chenavari Credit I... - 628 Derivati 402 Regno Unito 207
Schelcher Flexible Short... - 627 Coupon Range % Fondo Europa Occidentale - Euro 17,85
DNCA Invest Alpha Bonds | EUR - 600 Europa Occidentale - Non Euro 9,53
JupiterMerian Glb Eq AbsRt I... - 571 Ocoupon 712 Europa dellEst 0,01
Fulcrum Diversified Absolute... — 566  Daladcedole 5390 Africa 042
Helium Fund Selection A-EUR — 531 Dadabecedole 2569 Medio Oriente 013
P R Da 6 a8cedole 836
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Asia - Paesi Sviluppati 11,94
Asia - Emergente 15,68
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