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FHER 3 RERANEHH $ RERANEHF L4 %
(T 0.5) (T 0.8)
mean of return -0.1182 -0.0079 -0.0748 0.0987 0.2138
beta -0.2035 0.2906 -0.0037 0.7955 1.0000
volatility (annualized, %) 18.29 19.02 17.43 27.70 27.10
VaR_0.05 (neg. %) 11.10 15.19 11.34 22.03 14.19
CVaR_0.05 (neg. %) 11.79 15.65 13.33 25.53 19.41
max drawdown (neg %) 20.85 29.72 23.03 46.91 40.61
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(FrR0.5) (FFR0.8)

mean of return -0.1334 -0.0235 -0.0895 0.0863 0.2138
beta -0.2892 0.2109 -0.0892 0.7110 1.0000
volatility (annualized, %) 19.51 18.79 18.04 26.34 27.10
VaR_0.05 (neg. %) 15.45 14.97 15.21 21.84 14.19
CVaR_0.05 (neg. %) 18.49 17.13 15.78 22.98 19.41
max drawdown (neg %) 25.16 29.74 24.10 42.62 40.61
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