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Sharpe = (R, - Rf) / 6, : dolaadl
Rp = Gadivall sile
RF - sblieall o JUd! Ll
Op > &Sl Godiuall yolses

TE=V(Z (Rp— Rm)?/ (N -1)) : &5kl
TE-> Babuall 8 Bgund! elol CBlyzel] (Sko
Rp 2> Gobiuall Sile
R > (Bgdl) el ile
N> wlAidll Lile

Alpha = AR, - AR, :Jlaall
Alpha > 3elb dylae Ggduall § Loyl Sl
AR, > Bauall el Gl
DR > (Ggadl) ool slol § pdcd

o=V(X(Ri-R)2/(N-1)): dolao
G > Slgall OIS Juld
Ry 578 U5 wile
RF >l Jawgie
N = OlAd sus

B = Cov(Rp, Rm) / Var(Ryy,) :dslaad!
B > Gyl o) Bontivall sl
R, > dsisall wile
Rm = (Gg+dl) Augall Lile
Cov-> Ggudly Goiuall oy & fldall (i)

IR = (Rp = Rm) / TE :&alan!
IR-> &a kil Wl gall Gubons BslaS
Rp = dydinall Sile
Rm > (Gg-dl) @zyodl rogall Sile
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