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Alpha -4.83  Sharpe Ratio -0.41 3 Maanden 365 033 012 2024 6.48 - - -
Beta 0.85 Std Deviatie 9.09 6 Maanden 1255 285 270 2023 125 -0.38 -2.87 843
R-kwadraat 66.07 3-jr Risico Gem 1 jaar 1267 105 215 2022 802 -877 067 -2.95
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Tracking Error 5.37 10-jr Risico Gem 5jrgean. 139 -355 -2.18 2020 -1488 783 524 640
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Top 10 Onderliggende posities Sector % Port Sectorverdeling % Aand Regioverdeling % Aand
Euro-Oat Future Jun24 Expo - 124 Cyclisch 28.27 Amerika 6435
Us 2yr Note (Cbt) Jun24 Expo - 69 Basismaterialen 3.08 Verenigde Staten 64.13
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