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DiffQuartil Min Universum Max AVGKennzahl ZR Wert Rang # Percentil

100 75 50 25 -34,47%Rendite YTD -3,64% 1 103 1%

1J -2,23% 1 102

2J* 9,87% 9 96 9% 100

-3,64% -13,84% 10,20%

4,30% 5,57%

-31,56% -2,23% -13,93% 11,71%1% 100 75 50 25 Top 10%

2% 100

75 50 25 Top 10% -0,98% 14,85%

5J* - - - - 100

0,76% 9,05%75 50 25 Top 10% -4,67% 10,81%3J* 9,82% 2 92

10J* - - - - 100

- -75 50 25 - -

2017 20,08% 29 96 30% 100

- -75 50 25 - -

2016 13,04% 4 93 4% 100

18,87% 1,20%75 50 25 6,04% 53,00%

17,22% 29 86 34% 100

3,97% 9,06%75 50 25 Top 10% -9,06% 19,84%

Standard-

abweichung
YTD

14,87% 2,36%75 50 25 2,27% 37,80%

1J

2015

6,56% 4 102 4% 100 75 50 25

2J* 6,73% 2 96 2% 100 75 50

Top 10% 5,76% 19,70% 12,73% -6,18%

3J* 6,57% 1 100 75 50

25 Top 10% 6,43% 19,53% 12,46% -5,73%

5J* - - - - 100 75 50

25 Top 10% 6,57% 18,52% 13,45% -6,88%92 1%

- - - 100 75 50

25 - - - -

2017 4,34% 2 96 2% 100 75 50

25 - - - -10J* -

1 93 1% 100 75 50

25 Top 10% 3,92% 13,28% 8,47% -4,13%

2015 7,84% 1 86 1% 100 75 50

25 Top 10% 7,44% 24,36% 16,56% -9,12%2016 7,44%

Sharpe Ratio YTD

25 Top 10% 7,84% 29,40% 19,64% -11,80%

Top 10% -0,1

2J*

75 50 25

1%

1J 0,0 1 102 1%

1,5 1 96 1% 100

0,0 0,0 0,0

0,4 1,1

100

75 50 25 Top 10% 0,0 1,5

5J* - - - - 100

0,1 1,475 50 25 Top 10% 0,0 1,53J* 1,5 1 92 100

10J* - - - - 100

- -75 50 25 - -

2017 4,7 3 96 3% 100

- -75 50 25 - -

2016 1,8 2 93 2% 100

2,3 2,475 50 25 Top 10% 0,5 5,7

2,2 2 86 2% 100

0,3 1,575 50 25 Top 10% 0,0 1,9

Gain/Loss 

Ratio
YTD

0,8 1,475 50 25 Top 10% 0,1 2,5

1J

2015

0,8 3 102 3% 100 75 50 25

2J* 3,0 1 96 1% 100 75 50

Top 10% 0,2 0,8 0,5 0,3

3J* 3,0 1 100 75 50

25 Top 10% 1,0 3,0 1,4 1,6

5J* - - - - 100 75 50

25 Top 10% 0,8 3,0 1,1 1,992 1%

- - - 100 75 50

25 - - - -

2017 22,2 5 96 5% 100 75 50

25 - - - -10J* -

1 93 1% 100 75 50

25 Top 10% 1,5 73,5 7,1 15,1

1,9 2,32015 4,3 3 86 3% 100 75 50

25 Top 10% 0,7 3,8 1,3 2,52016 3,8

Anmerkung: Renditen ab 2 Jahren sind annualisiert, Sharpe Ratio risikoloser Zins: 3M Euribor, negative Werte für die Sharpe Ratio werden nicht angegeben, Gain/Loss Ratio Schwellenwert: 0%, 

Worst Month, (Modified) Value at Risk: Werte beziehen sich auf einen Monat. (Modified) Value at Risk: p=0,95.
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Kennzahl ZR Wert Rang # Percentil

Paladin ONE - DE000A1W1PH8

Maximum

Drawdown
YTD

DiffQuartil Min Universum Max AVG

1J -6,64% 1 102 1% 100 75 50

2J* -6,64% 1 96 1% 100 75

25 Top 10% -35,72% -6,64% -16,39% 9,75%

3J* -6,64% 92 1% 100 75

9,84%50 25 Top 10% -35,72% -6,64% -16,48%

5J* - - - - 100 75

10,64%50 25 Top 10% -35,72% -6,64% -17,27%1

- - - - 100 75

-50 25 - - -

2017 -0,87% 6 96 6% 100 75

-50 25 - - -10J*

-2,16% 1 93 1% 100 75

2,61%50 25 Top 10% -10,17% 0,00% -3,49%

2015 -4,22% 2 86 2% 100 75

8,93%50 25 Top 10% -18,71% -2,16% -11,09%2016

Worst Month YTD

9,55%50 25 Top 10% -24,08% -2,52% -13,77%

3% 100

2J* -4,77% 2 96 2%

-7,75% 2,99%75 50 25 Top 10% -14,40% -3,58%1J -4,77% 3 102

3J* -4,77% 2 92 2%

-3,97% -7,73% 2,96%100 75 50 25 Top 10% -14,40%

5J* - - - -

-4,14% -9,10% 4,33%100 75 50 25 Top 10% -14,40%

10J* - - - -

- - -100 75 50 25 -

2017 -0,87% 6 96 6%

- - -100 75 50 25 -

1%

0,19% -2,29% 1,42%100 75 50 25 Top 10% -8,53%

2015 -2,61% 2 86 2%

-2,16% -8,62% 6,45%100 75 50 25 Top 10% -12,70%2016 -2,16% 1 93

Value at Risk YTD

-2,52% -7,15% 4,54%100 75 50 25 Top 10% -10,16%

1J -3,28% 1 102 1% 100 75 50

2J* -2,39% 1 96 1% 100 75

25 Top 10% -12,31% -3,28% -7,23% 3,95%

3J* -2,32% 92 1% 100 75

3,12%50 25 Top 10% -8,81% -2,39% -5,50%

5J* - - - - 100 75

3,93%50 25 Top 10% -8,46% -2,32% -6,25%1

- - - - 100 75

-50 25 - - -

2017 -0,52% 1 96 1% 100 75

-50 25 - - -10J*

-2,48% 1 93 1% 100 75

2,04%50 25 Top 10% -5,75% -0,52% -2,56%

2015 -2,36% 1 86 1% 100 75

4,95%50 25 Top 10% -12,00% -2,48% -7,44%2016

Modified 

Value at Risk
YTD

5,66%50 25 Top 10% -12,49% -2,36% -8,03%

2% 100

2J* -2,72% 1 96 1%

-7,45% 3,65%75 50 25 Top 10% -12,55% -3,34%1J -3,80% 2 102

3J* -2,52% 1 92 1%

-2,72% -5,87% 3,15%100 75 50 25 Top 10% -10,02%

5J* - - - -

-2,52% -6,71% 4,19%100 75 50 25 Top 10% -9,67%

10J* - - - -

- - -100 75 50 25 -

2017 -0,51% 3 96 3%

- - -100 75 50 25 -

2016 -2,39% 1 93 1%

-0,20% -2,45% 1,94%100 75 50 25 Top 10% -6,74%

2015 -2,48% 1 86 1%

-2,39% -8,16% 5,77%100 75 50 25 Top 10% -12,09%

Anmerkung: Renditen ab 2 Jahren sind annualisiert, Sharpe Ratio risikoloser Zins: 3M Euribor, negative Werte für die Sharpe Ratio werden nicht angegeben, Gain/Loss Ratio Schwellenwert: 0%, 

Worst Month, (Modified) Value at Risk: Werte beziehen sich auf einen Monat. (Modified) Value at Risk: p=0,95.
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-2,48% -8,18% 5,70%100 75 50 25 Top 10% -11,32%

www.absolut-research.de 2/2 Absolut|ranking


