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0.774
L3 Mkt β (latest)

-1.436
L3 Sec β (latest)
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L3 Sub β (latest)

+25.01%
L3 Res ER (α, latest)
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L3 Mkt ER (latest)

—
Vol 23d

—
Sector ETF

—
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+5195.1%
Cumulative α (2025-04 → 2026-04)



L3 ER Attribution — Stacked History L3 Hedge-Ratio Drift · Mkt / Sec / Sub β



Cumulative L3 ER by Factor · Trailing 12 months

ERM3 V3 · RiskModels API (riskmodels.app) · riskmodels-py 0.3.0 L3 = 3-factor model (market / sector / sub-sector / residual). All ER values annualised.
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