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'=SQRT(Variance of fund returns for specific periods) ¢yueol Wipidl

'=Excess returns of a fund over risk free rate/Standard deviation of fund return L g0
‘'=Standard deviation of Excess returns of a fund over benchmark returns*sqrt(12) pavit]] s
‘'=Covariance(Fund Returns,Benchmark returns)/Variance(Benchmark Returns) Gy
'=Fund returns - Benchmark Return (11]]

Alpha: It refers to the excess returns over the benchmark index for a particular investment.

Standard Deviation: A measure of the fund’s overall risk, showing how far returns diverge from the fund's average return.

Beta: A measure of a fund's market risk, showing the extent to which the fund's return varies relative to the market return.

Tracking Error: It is a tool that indicates the difference in performance between the portfolio and the benchmark index.

Sharp Ratio: A measure of the additional return (after deducting the risk-free return) relative to the fund's overall risk.

Information Ratio: It is a tool for measuring the returns of an investment portfolio in excess of the returns of a benchmark index, compared to the

volatility of these returns.
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