Table d’allocation d’actifs

1985-2023 100% 99,10 s0/20 70/30 60/40 50/50 40/60 30/70 20/80 10/90  00%
Obligations Actions
1985 07%  10%  26%  43%  59%  76%  92%  108% 125% 141%  158%
1986 1,8% 35%  52%  68%  85%  102% 11,9% 136% 152% 169%  186%
1987 25%  -27%  28%  -30% -31%  -33% -35%  -36% -38%  -39%  -41%
1988 167%  182% 197% 212%  227%  242% 257%  27,2% 287%  302%  31,7%
1989 2.4% 40%  56%  72%  88% 104% 120% 136% 152% 168% 184 %
1990 26%  53% -7,9% -106% -133% -160% -186% -21,3% -240% -266%  -29,3%
1991 192%  197%  203% 208% 214% 21,9% 224% 230% 235% 241% 24,6 %
1992 170%  153% 135% 118% 100% 83%  66%  48%  31%  13%  -04%
1993 23%  235% 247% 259% 27,1% 283% 295% 30,7% 31,9% 331%  343%
1994 70%  -65%  -60%  -56% -51%  -46% -41%  -36% -32%  27%  -22%
1995 140%  141% 142% 142% 143% 144% 145% 146% 146% 147%  148%
1996 6,1% 71%  82%  92%  103% 113% 123% 134% 144% 155%  165%
1997 139%  155% 17,0% 186% 201% 21,7% 232%  248% 263%  27,9% 29,4 %
1998 8,1% 91%  100% 110% 11,9% 129% 138% 148% 157% 167%  17.6%
1999 122%  156% 190% 224% 258%  292% 326%  360% 394%  428% 462 %
2000 8,5% 70%  55%  41%  26%  11%  -04%  -19%  -33%  -48%  63%
2001 4.4 % 27%  11%  06% -22% -39%  -56% -72%  -89% -105%  -122%
2002 14%  20% -54%  -88% -122% -157% -191% -225% -259% -2903%  -327%
2003 44%  29%  14% 01%  16%  31%  45%  60%  75%  90%  105%
2004 23% 27%  31%  35%  39%  44%  48%  52%  56%  60% 6,4 %
2005 73% 92%  11,1% 130% 149% 169% 188% 207% 226% 245% 264 %
2006 52%  -39%  26%  -14% -01%  12%  25%  38%  50%  63% 7.6 %
2007 00%  -03% -05% -08% -10% -13% -15% -17% -20% -23%  -25%
2008 168%  114%  60%  06%  -48% -103% -157% -211% -265% -31,9%  -37,3%
2009 07%  19%  46%  72%  98%  125% 151% 177% 203% 230%  256%
2010 124%  132% 140% 148% 156% 165% 173% 181% 189% 197%  205%
2011 101%  88%  7,6% 63% 51%  38% 25%  13%  00%  -12%  25%
2012 02%  12%  26%  39%  53%  67%  81%  95%  108% 122%  136%
2013 82%  -53% 23%  06%  36%  65%  94% 124% 153% 183%  212%
2014 134%  140% 146% 151% 157% 163% 169% 17,5% 180%  186%  19,2%
2015 7,7% 80%  83%  86%  89%  92%  94%  97%  100% 103% 10,6 %
2016 47 % 53%  60%  66%  72% 79% 85%  91%  97%  104%  110%
2017 58%  -45%  -31%  -18%  -04%  09%  22%  36%  49%  63% 7,6 %
2018 4.2 % 33%  25%  16%  08%  -01% -10% -18%  -27%  -35%  -44%
2019 7.7% 99%  122% 144% 167% 189% 21,1% 234% 256% 27.9%  301%
2020 12% 17%  22%  27%  32%  37%  41%  46%  51%  56% 6,1%
2021 01% 33%  65%  97%  129% 161% 192% 224% 256% 288%  320%
2022 133%  -133% -133% -132% -132% -132% -132% -132% -131% -131%  -13,1%
2023 1,6 % 34%  52%  70%  88%  106% 123% 141% 159% 177%  195%
Rendement |/ oo 49% 52% 56%  60% 64% 67% 71% 75%  7,9% 8,3 %
Moyen
Volatilité 6,9 % 67%  67% 71%  78% 87%  98%  109% 122% 135%  149%
(écart-type)
Plusforte | 00% -160% -162% -184% -241% -29,6% -34,8% -39,8% -448% -496%  -557 %
baisse
Plusmauvaise| 339 .133% -133% -132% -133% -160% -191% -225% -265% -319%  -373%
annee
Ratio de
0,52 0,61 0,67 0,70 0,70 0,67 0,65 0,62 0,59 0,56 0,54
Sharpe
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