
Rating Category Commodities - Precious Metals
Ccy USD
Average Daily Rf O/N (p.a.) 0.1342%
Correlation 1.00 0.97 0.90 0.95
Beta 1.00 1.25 0.75 1.00
Average Daily Return (p.a.) -29.86% -28.64% -34.80% -25.85%
Jensen´s Apha (p.a.) 8.72% -12.57% 4.15%
Ranking (rank / number) 1/3 3/3 2/3
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SML + 1.64σ(Rm) 51.3618% 21.36%
SML + σ(Rm) 31.3705% 1.37%
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SML + σ(Rm) 31.3705% 1.37%
SML - σ(Rm) -31.1022% -61.10%

© European Investment Centre, www.eic.eu SML - 1.64σ(Rm) -51.0934% -81.15%



Rating Category Commodities - All sectors
Ccy USD
Average Daily Rf O/N (p.a.) 0.1342%
Correlation 1.00 0.61 0.88 0.88 0.86 0.60 0.45 0.73 0.52 0.62
Beta 1.00 0.82 1.38 1.49 1.71 0.79 0.44 1.31 0.70 0.86
Average Daily Return (p.a.) -37.30% -32.92% -41.16% -42.65% -46.30% -34.66% -33.40% -42.04% -32.81% -45.40%
Jensen´s Apha (p.a.) -2.23% 10.37% 12.99% 17.74% -5.30% -16.95% 7.01% -6.78% -13.24%
Ranking (rank / number) 6/10 3/10 2/10 1/10 7/10 10/10 4/10 8/10 9/10
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KBCHCKF PARWCU PIOCOM PIOEC
PIOECA RZBAC TAMCM

SML + σ(Rm) 11.2930% -26.14%
SML - σ(Rm) -11.0247% -48.46%

© European Investment Centre, www.eic.eu SML - 1.64σ(Rm) -18.1663% -55.62%
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