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Does it work?

Lower sensitive stocks to Economic Fluctuations
deliver better risk / return 

Who is AQR?
Founded in 1998
Cliff Asness, ex-Goldman
$125Bn AuM
600 people
Awarded for their research
Local presence in Switzerland
Known for their transparency

How to invest?
Fund UCITS
Domicile Luxembourg
Inception October 2018
AuM    $814Mios
Liquidity   Daily

3d red. notice
Fees 0.6%/15% Hurdle 
Hurdle 50% MSCI World + 50% 3M I/R

Currencies USD, EUR, CHF

Deliver equity return with ½ market risk using a systematic approach based on styles similar to Warren Buffet, Peter Lynch
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High Quality Low Risk ESG
Lower sensitive stocks to Market Fluctuations
deliver better risk / return  

Carbon intensity (Emissions / $1M Sales)
Net/MSCI -0.5

Carbon Footprint (Tonnage / $1M Invested)
Net/MSCI -1.7

Score (using MSCI methodology)
Longs 7.4       Shorts   6.2

Return enhancing ESG related signals + carbon 
reduction

Value
Value tilt increases returns
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 25.5%
11.4% YTD as of 05/8/25YTD as 
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Top 20 Country Exposures* Sector Exposures* Portfolio Statistics**

Top 5 Holdings*
% of NAV


