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-2,03VaR annual equivalent
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VaR al limite del mandato



CVaR annuale -2,7% 

VaR Fondo -4,32%
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Eventi Sistemici: credit spreed +100 bps; azioni -10%;  

STRESS TEST- IMPATTO = -2,32%

Attenuazione carry annuale: +1,96%
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Esposizioni:

Mod Duration =  0,79

Beta JPM Fund = 0,41


