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@odhgOetyahe:
1. Kenneth L. Grant. Trading Risk: Enhanced Profitability through Risk Control

2. http://www.investopedia.com/terms/s/sharperatio.asp

EVALUATE THE PERFORMANCE OF AN INVESTMENT PORTFOLIO
USING SHARP RATIO
Gurgenidze Lasha

Georgian Technical University
Summary

The Sharpe ratio is a classical indicator a measure for calculating risk-adjust return. This is
often used to evaluate the performance of an investment portfolio. The Sharpe ratio helps to make
the performance of one investment portfolio comparable to that of another investment portfolio
by making an adjustment for risk, the value indicator has direct connection to the income.

OLEHKA DPPEKTUBHOCTH MHBECTUIIMMOHHOI'O ITIOPTOEJIA
C ITIOMOIIBIO KOSPOUIIMEHTA HIAPITA

I'yprenngse JI.

I'pysunckuii Texuudeckuil YHUBepCUTET

Pesome

Koadppuuuent Illapma ABafeTca KIaCCHYECKUM IIOKa3aTeaeM OLEHKH Pe3yIbTaTUBHOCTU
praBJ’[eHI/IH HNHBECTUIIMOHHBIM HOPT(l)eJIeM WKW TIIda€BBIM MHBECTUIIMOHHBIM (bOH,I(OM Ipu
CPaBHUTEJBHOM aHAJIN3€ HHBECTUIMOHHBIX CTpaTerwil. UeM BbIIe 3HAUEHUs IIOKA3aTeNld, TEM
GosibIad CBEPXJOXOJHOCTh OBLIA IIOJNyYeHa YIPABIAIOMMM, a MOAMGUKANUA IIOKa3aTesd
IIO3BOJISIET PEIIUTH BOIPOC 0Ojiee PeIUCTUYHON OLEHKM pHCKA 3a CYeT KCIOTIb30BAHMUL

CTAaTUCTUYECKUX TToKa3aTeael pacrapeneneHus HCTOPH‘IECKOﬁ AJOXOOHOCTH.
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