Exa%
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=ER | ~~@EA~” —F _F = hF |BSFER TF |=temes=Em) F_F([RE) | Sharpe=F(R4) | Treynor=F (5%
HEEE=HFEHSEFRERTLES | 035 1.56 -1.34 393 10.73 21.54 19.06 3.93 49.29 6.09 0.73 0.28
EERZBUEAEESATEE =N -1.09 1.04 -2.09 -2.58 4.29 22.28 -1.80 7.33 1.38 0.24
BRZEWEE: AR SFRE B -0.45 1.22 -3.66 -0.01 7.72 17.89 35.05 0.85 10.05 0.66 0.25
EREEHEEREES A2 ET -0.54 0.92 -5.14 -2.32 1.37 15.39 2349 -1.16 6246 6.10 1.04 019 0.40




