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Portfolio Statistics Port Port Bench Port Bench Port Bench
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Total Return 6.31 . 7.29 0.74 3.02 4.10 15.50 18.39
Maximum Return 3.06 . 3.06 3.32 3.06 3.32 3.06 3.32
Minimum Return -1.29 . -1.74 -2.11 -1.29 -1.66 -1.83 -2.11
Mean Return (Annualized) 42.86 . 22.99 31.45 24.37 34.47 23.14 27.75
Mean Excess Return (Annualized) -8.75 -6.44 -7.52 -3.61

. Risk
Standard Deviation (Annualized) 10.72 . 10.57 ; 11.49 . 9.79
Downside Risk (Annualized) 6.87 . 7.24 . 7.10 . 6.86
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