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Maximum Drawdown : -22.79%
Recovering Period : N/A

FX Hedging : 0.00%
BRTIHIWNYUITUNTANY : 0.23 1
Sharpe Ratio : 1.05

Alpha : -6.00%

Beta : 0.63

Tracking Error : 22.86%
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Faneamu : SPDR GOLD TRUST
ISIN code : US78463V1070
Bloomberg code : 2840 HK
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