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Frontera Globales y UI c/Globales
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Frontera Letras $ y UI´s
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Activo Exp Ret Std Dev 
UI en USD 0,55% 1,07% 
Global 08 0,51% 1,14% 
Global 15 0,48% 2,29% 
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Correlation Matriz 
Activos UI Global 08 Global 15 

UI en USD 1,000 -0,015 0,256 
Global 08 -0,015 1,000 0,433 
Global 15 0,256 0,433 1,000 
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Activo Exp Ret Std Dev 
  UI en $ 0,47% 0,78% 
Letras 30 0,21% 0,09% 

Letras 180 0,32% 0,11% 
�

Correlation Matrix 
Activos UI Letras 30  Letras 180  

UI 1,000 -0,253 -0,280 
Letras 30 -0,253 1,000 0,705 

Letras 180 -0,280 0,705 1,000 
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