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Correlations

SHARPE | TREYNOR
Spearman's rho SHARPE Correlation Coefficient Voo AV
Sig. (Y-tailed) _ e
N of o¥
TREYNOR Correlation Coefficient LAY YA Y00
Sig. (Y-tailed) R ,
N oF of

**. Correlation is significant at the .+ level (Y-tailed).
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Correlations

SHARPE SIZE

Spearman'srho  SHARPE Correlation Coefficient AP NP¥
Sig. (Y-tailed) ) Yay
N fr fr
SIZE Correlation Coefficient N7¥ Voo
Sig. (Y-tailed) YAy .
N F¥ F¥
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_ SIZE TREYNOR
Spearman'srho  SIZE Correlation Coefficient AR A
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TREYNOR Correlation Coefficient oY Yoeene
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