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- 7}8: Geometric Brownian Motion 7}

Alzgold

g, 10,0002 AlE2j0[M

- SHTYA A B &4 -27.24%
- Azt AoiE4: -82.21%
» 1t 4780|F HE =& M
= 1 HE 5 KOSPI200X|$ 7|%x SAIZ
Mean Median Stdev Max(%) Min(%) MDD(H7|Zh
FUND 12.96% 1.75% 32.45% 19.66% -14.06% -66.01%
KOSPI200 5.48% 1.71% 16.38% 9.15% -7.67% -41.19%
*Mean : 15 7|7t +=2AE9| BT, Median : 1H 7|Zt=AEQ| SULL, Stdev: L8 +=AEQ| AS3E BEFHA

MDD: Maximum Drawdown(Z|Ci &4 &)

*7|2F 2013.04.22~2021.04.30 / EX: of=l7to|E,

Algtoto|Er2





