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Ann Ann Negative Positive

Volatility Return Periods Periods
IMA Europe Excluding UK TR 10.79 25.25 -4.75 92.85 10 25
IMA Japan TR 18.22 29.00 -9.69 110.15 11 24
IMA North America TR 11.17 10.99 -5.73 35.56 12 23
IMA UK All Companies TR 7.84 22.06 -4.54 78.86 7 28
ol g"e‘l‘é‘é‘t’",\;‘é“ga“g‘?‘r“sgers un 12.26 3758 6.92 153.56 6 29
ELﬁg‘;‘ggﬁ‘gmﬁh R 10.42 32.77 -4.88 128.56 6 29
N s American TR 11.45 15.41 -5.13 52.16 13 22
ﬁtlf’gjpaggr'aijﬁit'ig‘é . 10.96 35.85 -4.80 144.41 5 30
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