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73.52 27.57

36.74 18.15

56.53 21.78

59.74 22.81

7.93 4.86

6.22 4.14

31.22 15.47

18.51 18.27

19.25 18.94

9.27 7.97

29.48 18.72

23.51 14.92

30.89 17.76

28.63 17.53

22.47 24.94

22.70 26.83

21.55 25.33
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Sources: TOBAM, Bloomberg; Data as of March 18th 2020

 
1  As measured by the inverse of the Herfindahl index (Effective Number of Stocks) divided by the number of assets in the index 
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2 According to EPFR Global / FT. 
3 All data from Bloomberg and as of March 19th 2020. 
4 Using the same correlation matrix over successive periods 
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Sources: TOBAM, Bloomberg; Data as of March 18th 2020
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Sources: TOBAM, Bloomberg; Data as of March 18th 2020
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Sources: TOBAM, ICE, Bloomberg; Data as of March 19th 2020 
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Sources: TOBAM, ICE, Bloomberg; Data as of March 19th 2020 – please note the last Fund NAV is TOBAM internal estimation 

as official NAV number were not yet available at time of publication of this note
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