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rHSI rN225 r000001.SS rIXIC

rate of return 0.8718% 1.2946% 0.8346% 0.2519%

risk 1.3712% 1.2931% 1.3422% 1.5887%
Var-Cov rHSI rN225 r000001.5S rIXIC

rHSI 0.0002503

rN225 0.0000043 0.0001413

r000001.SS 0.0000138 (0.0000011) 0.0001079

rIXIC (0.0000001)  (0.0000026) 0.0000121 0.0002524

SD (1Z#E) 1.58205% 1.18881% 1.03883% 1.58872%
Correlation rHSI rN225 r000001.SS rIXIC

rHSI 1.00000

rN225 0.02293 1.00000

r000001.SS 0.08402 -0.00925 1.00000

rIXIC -0.00060 -0.01362 0.07346 1.00000
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1 1.1BBB1%
2 1.05616%
3 0.93721%
4 0.83713%
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