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Maximum Drawdown -40.41%

Recovering Peroid 27 10 1heu

FX Hedging =
dasaIunUTIUM A 0.47 1M
Sharpe ratio =
Alpha -1.46%
Beta 1.00
Tracking Error 0.70%
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Maximum Drawdown -19.35%
Recovering Peroid N/A
FX Hedging =
dasaIunUTIUM A 0.47 1M
Sharpe ratio =
Alpha -1.48%
Beta 1.00
Tracking Error 0.70%
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Tracking Error 0.70%
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