
Investeringsstrategi Akkumuleret afkast pr. 30-06-2018

Allokering Frekvens - fordeling af månedsafkast

Netto afkast siden start

År Jan Feb Mar Apr Maj Aug Sep Okt Nov Dec ÅTD
2012 -1.1% 0.1% -0.7% 0.9% 0.2% -0.7%
2013 1.8% 3.7% 4.0% 0.2% 1.5% -1.4% 2.0% 3.4% 1.6% 0.7% 18.8%
2014 -1.6% 2.6% 0.3% -0.6% 2.4% 1.9% 0.9% 0.9% 1.4% 0.8% 11.6%
2015 5.1% 6.4% 2.7% 0.0% 0.7% -0.4% -1.4% 1.5% 0.7% -0.9% 11.8%
2016 1.1% 0.0% 0.2% -0.3% 0.4% 0.3% 0.0% -1.0% -0.3% -0.1% 2.1%
2017 -0.1% 4.4% 0.4% -0.4% -1.1% -1.4% 2.8% 3.4% -0.3% 0.6% 7.8%
2018 1.3% -2.1% -2.1% 2.0% 2.4% 2.7%

Fond data pr. 30-06-2018 Resultater pr. 30-06-2018

Fondskode DK0060429108 Afkast IBRA Benchmark

Investeringstype UCITS - investeringsforening ÅTD 2.7% 2.2%
Strategi Dynamisk Aktiv Allokering 1 måned 1.3% 0.0%
Formue DKK 4124 mio. 3 måneder 5.8% 4.1%
Indre værdi 6 måneder 2.7% 2.2%
Hjemsted Danmark 12 måneder 8.5% 5.1%
Nominel 100 DKK Siden start 66.2% 46.2%
Benchmark 50% Nordea GCM5 + 50% MSCI World Net. Annualiseret afkast 9.0% 6.7%
Start 10. august 2012
Emission Daglig Nøgletal IBRA Benchmark

Indløsning Daglig Annualiseret standardafvigelse 6.1% 5.5%
Emissionstillæg Månedlig standardafvigelse 1.8% 1.6%
Indløsningsfradrag Bedste pos. afkast (måned) 6.4% 4.9%
Adm. omk. (ekskl. afkastafhængigt honorar) p.a. Værste neg. afkast (måned) -2.7% -4.4%
Afkastafhængigt honorar* p.a. % positive måneder 64.8% 64.8%
ÅOP Værste drawdown -4.6% -6.9%
Porteføljerådgivning Nykredit Asset Management Sharpe ratio 1.46 1.19
Porteføljeadministration Nykredit Portefølje Administration Tracking error 4.3% -
* beregnes af merafkast i forhold til  benchmark med højdemærke Morningstar �����
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Investin Balanced Risk Allocation (IBRA)

Investeringsstrategien i Investin Balanced Risk Allocation 

(IBRA) er baseret på dynamisk aktiv allokering. Afdelingen  
investerer i globale aktier og danske stats- og realkredit-
obligationer, hvor allokeringen svinger mellem 0-100% i aktier 
og obligationer. Fondens benchmark allokerer 50% til aktier og 
50% til obligationer. IBRA's allokering bestemmes med en 
algoritme baseret på OECD's ledende indikator (CLI), som 
opdeler konjunkturen i fire faser. IBRA allokerer 100% til 
aktier i faserne Opsving  og Ekspansion , 50% til aktier og 50% 
til obligationer i Opbremsning  og 100% til obligationer i 
Recession . Afdelingens underliggende investeringer i aktier og 
obligationer sker på indeks basis. Afdelingen søger således at 
skabe merafkast via den dynamiske allokeringsalgoritme.
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Note: Tidligere afkast og kursudvikling kan ikke anvendes som en pålidelig indikator for fremtidig afkast og kursudvikling. Afkast og 
kursudvikling kan blive negativt. Afkastet vil endvidere blive mindre som følge af gebyrer, provisioner og andre omkostninger.
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DISCLOSURE

This material has been prepared by Nykredit Asset Management, which is part of Nykredit Bank 

A/S. Nykredit Bank A/S is a Danish public limited company subject to the supervision of the Danish 

Financial Supervisory Authority.

This material is used in connection with investment advisory services to the investors for whom we 

have prepared the material. This material has been produced for marketing purposes and cannot 

be considered as investment research, for which reason no prohibition applies to trading in 

financial instruments referred to in the material prior to distribution.

DISCLAIMER

This material has been produced by Nykredit Asset Management for the personal information of 

investors to whom Nykredit Asset Management has distributed the material. The material is based 

on information available to the public and own calculations based thereon.

Nykredit Asset Management does not accept any liability for the correctness, accuracy or 

completeness of the information in the material. Recommendations are not to be considered as 

offers to buy or sell the securities in question, and Nykredit Asset Management accepts no liability 

for transactions based on information presented in the material. 

Information on previous returns, simulated previous returns or future returns presented in the 

material cannot be used as a reliable indicator of future returns, and returns may be negative. 

Information on price developments presented in this material cannot be used as a reliable 

indicator of future price developments, and price developments may be negative. Gains may 

increase or decrease due to foreign exchange rate fluctuations. If the material contains 

information on a specific tax treatment, it should be borne in mind that the tax treatment depends 

on the investor's individual situation and may change in future. If the material contains 

information based on gross returns, however, fees, commissions and other costs may reduce 

returns.

Nykredit Bank A/S and/or other companies within the Nykredit Group may buy, sell or hold 

positions in the securities referred to in the material, just as these companies may be involved in 

corporate finance activities or other activities for companies referred to in the material.

The material may not be reproduced or distributed without the prior consent of Nykredit Asset 

Management.
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