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Managed futures - co to je ??7?

Tradicni investice na SAlternativni® investice:
kapltéIOVém trhu: _ Hedgové fondy
— Vklady, peng — Private equity

— Dluhopisy — Managed futures
— Akcie

— Fondy

Realné investice:
— nemovitosti

— komodity
— umeéeni fﬂUJSSEUM
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Futures na:

— dluhopisy, urokové
miry, meny, indexy

— komodity

Styly:
— trendfollowing
— spready
— intraday, HFT
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Manazeri:
— CTA
— banky
— OCP, IS

Investori:
— HNWI, privatni
— banky, pojistovny,
penzijni fondy
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Managed futures - Money under management
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Zdroj: barclayhedge.com
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Managed futures - performance
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Potencialni dopad Managed futures na vykon portfolia
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Riziko portfelia - Smérodatna odchylka %
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