
CHF-GM; 0.38; 0.84 

FW-B; 7.26; 3.54 

CH-A; 14.62; 8.36 

W-A; 16.40; 6.62 CH-IF; 7.05; 6.07 

RS; 15.43; 0.48 

HF; 6.57; 5.45 

EFF-PF: 
5.75; 6.14 

BM-PF: 5.75; 4.97 

CHF-B; 2.76; 3.55 
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Risiko / Standardabweichung: % 

Benchmark-Portfolio versus Markowitz-Portfolio 
31.12.1994-31.12.2019 

1.17 
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