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Global minimum variance portfolio (red dot) based on ALL 115 assets 
 Standard deviations and means (black dots) for the 115 assets
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Global MV portfolio based on 10 assets 
 Relative ratio = 0.722954
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Global MV portfolio based on 25 assets 
 Relative ratio = 0.418278
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Global MV portfolio based on 50 assets 
 Relative ratio = 0.299767
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Global MV portfolio based on 75 assets 
 Relative ratio = 0.162822


