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Exposure NR USD Gemengd
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Risicomaatstaven Rendementen (3 mei 2024) Rend %  +/-ldx  +/-Cat Kwartaalrendementen Tekw 2ekw 3ekw 4dekw
Alpha -8.45 Sharpe Ratio -0.06 3 Maanden 327 140 -090 2024 8.13 - - -
Beta 0.97 Std Deviatie 13.61 6 Maanden 1406 -292 -1.77 2023 314 254 -336 532
R-kwadraat 93.21 34jrRisico 1 jaar 12.37 -11.46 -8.20 2022 -7.70 -11.30 -0.95 0.1
Informatie Ratio  -1.98 5-jr Risico 3jrgean. -0.06 -9.15 -7.06 2021 863 507 -1.10 467
Tracking Error 4.32 10-jr Risico 5jrgean. 397 -7.36 -526 2020 -2044 1620 346 985
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