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Beta 05 1.0
Standard Deviation 18.0 22.6
Historical VaR (7.5) (10.5)
Drawdown (33.1) (33.9)
Up Market Capture 28.1 100.0
Down Market Capture 69.7 100.0
B3R

Sharpe Ratio 04 (0.4)
Information Ratio 0.6 0.0
Var Adjusted 13.4 9.4
Alpha 11.8 0.0
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