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Correlation
Matrix

A correlation matrix is a table
showing correlation coefficients
between sets of variables. Each
variable in the table is correlated
with each of the other values in
the table. This allows you to see
which pairs have the highest cor-
relation.

For all scenarios except foreign
exchange rates, the matrix will be
symmetrical. You may choose to

show the mirrored data if needed.
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blue base: $blue (#1F55A5) [C90 M60 Y0 KO]
blue 2: #5780BC [C70 M45 Y2 KO0]

blue 3: #8FAAD2 [C44 M26 Y3 KO]

blue 4: #C7D5E9 [C20 M10 Y2 KO]

orange base: $orange (#EF7622) [C2 M66 Y100 KO]
orange 2: #F39859 [C1 M48 Y71 KO]

orange 3: #F7BB91 [C1 M30 Y44 KO0]

orange 4: #FBDDC8 [C1 M14 Y19 KO0]
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color: $gs14 (#151515) [K90]

font-size: 14px
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1 Asia/Pacific Long-Short Equity m

2 Bear-Market Equity -0.27

3 China Long-Short Equity 0.37

4 Convertible Arbitrage

5 Currency 037 -0.08 0.20 0.30

6 Debt Arbitage KEE) 0.23 033 KFIN 0.34

7 Distressed Securities m 0.49 0.38 mm

8 Diversified Arbitage -0.18 0.45 0.16 m

9 Emrg-Mkta Long-Short Equity —0.35 mm m
10 Equity Market Neutral 0.38 0.29
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label font-weight: Condensed

top and bottom rule length: longest value +
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