
Sector :

Fund information Compound annnual growth rate 5 years 10 years

Fund structure CT European Select ZNA GBP N/A N/A

ISIN Benchmark N/A N/A

Fund size (million) £1,403 Cash 1.3% 0.7%

Fund manager 

Manager start date Alpha data

Average yield Average annual alpha

OCF Alpha volatility

  

Significant at 80%?

CT European Select ZNA GBP 08/01/2024

IA Europe Excluding UK Benchmark : MSCI EUROPE ex UK TR in GB

0.79% 8.54%

OEIC

GB00B8BC5H23

Benjamin Moore

01/04/2019

0.62% 1.46%
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CT European Select ZNA GBP

MSCI EUROPE ex UK TR in GB

ML British Pound LIBOR 12 month Constant Maturity
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Annual returns

CT European Select ZNA GBP

MSCI EUROPE ex UK TR in GB

ML British Pound LIBOR 12 month Constant Maturity

-8%
-6%
-4%
-2%
0%
2%
4%
6%
8%
10%
12%

20
22

20
21

20
20

20
19

20
18

20
17

20
16

20
15

20
14

20
13

Annual AlphaQuest alpha

Data provided by 



Sector : IA Europe Excluding UK

CT European Select ZNA GBP
Benchmark : MSCI EUROPE ex UK TR in GB
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Fund 6-month beta evolution 
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Volatility evolution

Fund Benchmark
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12-month alpha evolution
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Cumulative alpha evolution 
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