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Tracking from Nov−26−2001 to Feb−26−2002 (Total No. of Tracking Day(s) = 60)
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Tracking from Nov−26−2001 to Feb−26−2002 (Total No. of Tracking Day(s) = 60)
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Tracking from Nov−26−2001 to Feb−26−2002 (Total No. of Tracking Day(s) = 60) 
 Stocks Used: 0008, 0101, 0293, 0494, 0992
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Growth Rate Tracking (Simulated Data: Total no. of sample data set(s) = 50)
(Target Return = 50.00%, Risk−Free Rate = 4.00%, Portfolio Update for Every 5 Day(s))

Tracking from Nov−26−2001  (Total No. of Tracking Day(s) = 60)

St
oc

k(s
) U

se
d: 

00
10

, 0
02

0, 
00

83
, 0

09
7,

Tracking
Target
HSI

Xx)�!7Q#��	8�[LF�#���
�.�KyI���3�Y��
��[��P[��zD��).�5Q��.�3
�)��7�u>

0 10 20 30 40 50 60
0.8

0.9

1

1.1

1.2

1.3

1.4

1.5

1.6

1.7

1.8
x 10

4
Hang Seng Index Tracking

 (Risk−free Rate = 4.00%, Portfolio Update for Every 5 Day(s))

Tracking from Feb−11−2002 to May−14−2002 (Total No. of Tracking Day(s) = 60)
 Stock(s) Used: 0010, 0083, 0097, 0291 
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