Creatiedatum 3 mei 2024

AQR Systematic Total Return Fund C GBP Acc

Morningstar Categorie Index Benchmark van het fonds Morningstar Rating™ Morningstar Categorie™
Morningstar UK Cautious Target - 2.8.2.8.8 ¢

Allocation NR GBP

Wordt gebruikt in dit rapport als index

Beleggingsdoelstelling 00 Groei van 10000 (EUR)
. L . 175 == Fonds
The investment objective of the Fund is to seek total
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set of_ investment objectives (as set out below), namelyf 2019 2020 2021 2022 2023 04/24 Rendement
the Risk-Balanced Market Exposure Strategy, the Multi
Asset Trend Strategy, and the Market Neutral Security 34 1311 28.33 21.68 1563 2182 Fonds
Selection Strategy (each is referred to as a “Sub- i -19.04 22.04 3959 7.13 21.38 +/- Index ‘
Strategy” and together the “Sub-Strategies”). There -6.18 -10.57 16.27 2581 8.87 15.82 +/- Catggone
can be no assurance that the Fund will achieve... 86 75 2 3 4 6 Percentiel Score
Risicomaatstaven Rendementen (23 apr 2024) Rend %  +/-ldx +/-Cat Kwartaalrendementen Tekw 2ekw 3ekw 4dekw
Alpha 14.35 Sharpe Ratio 1.34 3 Maanden 17.12 1751 15.09 2024 18.43 - - -
Beta -0.55 Std Deviatie 14.29 6 Maanden 2058 13.89 13.05 2023 031 551 993 -061
R-kwadraat 7.13 3-jr Risico Hoog 1 jaar 38.80 33.14 28.95 2022 1654 570 -7.85 7.20
Informatie Ratio 1.46 5-jr Risico Hoog 3jrgean. 2092 2281 16.01 2021 2257 076 -248 6.55
Tracking Error 15.81 10-jr Risico - 5jr gean. 1215 12.05 9.00 2020 -1347 -717 031 1.01
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Fondsinformatie
Fondsgroep AQR Capital Management LLC Vestigingsland Luxemburg Min Aanvangsbedrag -
Telefoon 1(203) 742-3600 Fondsvaluta GBP Min Additioneel -
Website http://www.aqr.com/ UCITS nee
Oprichtingsdatum 17 jan 2017 Inc/Acc Acc
Fondsmanager John Huss ISIN LU1470532315
Aanvangsdatum 27 jul 2016
Koers (23 apr 2024) GBP 1,595.98
Fondsvermogen (min) GBP 190.62
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