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*Nota: A partir de  2019 la SICAV cambió la filosofía de inversión, pasando a ser de Renta Fija
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Sharpe Ratio 1,23              

Volatility 30 D 1,15              

Volatility 12 M 1,29              

Rating A-

Yield To Maturity 3,28              

Coupon 4,08              

Duration 2,47              

Modified Duration 2,39              

Ratios

2024 2023

3,93% 6,26%

2022 2021

-4,16% 1,19%
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1,33%
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Top Position Company Exposure

1 BANCO DE SABADELL SA 4,04%

2 CAIXABANK SA 3,99%

3 ABERTIS INFRAESTRUCTURAS 3,89%

4 TECNICAS REUNIDAS SA 3,72%

5 CEPSA FINANCE SA 3,70%

6 BANCA MARCH SA 3,67%

7 TELEFONICA EUROPE BV 2,72%

8 UNICAJA BANCO SA 2,70%

9 IBERCAJA BANCO SA 2,66%

10 ABANCA CORP BANCARIA SA 2,64%

Total 41 Top 10 Positions 33,73%
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