Weekly Update SERENA

La gestion du risque au service de la performance

Performance sur les devises
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Total Retum (n %)
Annuslced Retum (n %)
Annuslred Volwslty (n %)

Shape Rato (Riak -Froc mte = 0)
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Total Retum (n %) -5.94%

Total Retum (n %)

-1.00% Annuslced Retum (n %)
4.21% Aanuslired Volwslity (n %)
0.24 Shape Rato (Riak -Froo rate = 0)
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