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3Y Alpha 3Y Sharpe Ratio 3-Mesi 660 557 531 Trimestrali %
3Y Beta 3Y Std Dev 6-Mesi 619 -403  -466 2025 -3,69 - - -
3Y R-Squared 3Y Risk 1-Anno 0,21 2,84 099 2024 578 217 225 29
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3Y Tracking Error 10Y Risk - 5-Anni Ann.ti 2022
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Nome Seftore % Ciclico 243 America 74,41
iShares MSCI USA Scrn ETF... - 837 Sensibile 47,98 Stati Uniti 70,90
E-mini S&P 500 Future June 25 - 742 — Difensivo 19,59 Canada 34
Euro Bobl Future June 25 — 6,58 America Latina e Centrale 0,10
Amundi S&P 500 Screened ETF... - 572 Fixed Income Sector Weightings % Fondo - 1
Amundi IS Euro AGG SRI ETF DR - 357 K Governativo 83,89 Regng Unito 3:01
2 Year Treasury Note Future... - 351 & Societario 69,96 Europa Occidentale - Euro 10,71
Euro Bund Future June 25 - 273 &3 Cartolarizzazioni 0.77 Europa Occidentale - Non Euro 324
BNPP E MSCI Jpn ESG Filtrd... — 200 (BEntiLocal 000 Eyropa dell'Est 0,04
Stoxx Europe 600 Future June... - 174 B Liquidita ed equivalenti -51.50 Africa 0,03
iShares MSCI Canada ETF USD... - 149 Derivati 311 Medio Oriente 0,06
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Asia - Paesi Sviluppati 1,28
Asia - Emergente 1,81
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