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Rpt, t=1...T
Sot, t=0..T-1

A # | $
Zt = {Rpt — Mean(R)}/ Sot-1

A # | $
SZ = StdDev(Z)
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Portfolio standardised return (Mean)
Benchmark standardised return (Mean)
Relative standardised return (Mean)
Standardised return target

—e— Portfolio standardised risk
—e— Benchmark standardised risk
—eo— Relative standardised risk
—e— Standardised risk target
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Portfolio standardised return (Mean)
Benchmark standardised return (Mean)
Relative standardised return (Mean)
Standardised return target

—e— Portfolio standardised risk
—e— Benchmark standardised risk
—e— Relative standardised risk
—e— Standardised risk target
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Portfolio standardised return (Mean)
Benchmark standardised return (Mean)
Relative standardised return (Mean)
Standardised return target

—e— Portfolio standardised risk
—e— Benchmark standardised risk
—o— Relative standardised risk
—e— Standardised risk target
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Portfolio standardised return (Mean) —e— Portfolio standardised risk
Benchmark standardised return (Mean) —e— Benchmark standardised risk
Relative standardised return (Mean) —e— Relative standardised risk
Standardised return target —e— Standardised risk target
2.50
2.00 \
1.50
1.00
0.50
0.00 1 - - e
~N
-0-50 o e © &Y S O N TS NN AN
S S $ PP P SN N o \\":\,:\:s NN
¥ Q‘ 3 o* Q) 3\) \)Q X Cod 0 0“ éO ’b‘ > QT\ \)(\ \) \)9 z’Q é 'b‘ > 3 6\ Q) )\) X
Nl @vﬁ,\,\x« W g o RS, ROt & af \s é,ﬁ,,v‘?é S > & \0 Q, 8) @*@x“w,ﬁﬁx‘*‘ﬂ) PR







*++ F

< <k " :
1 <"'7<C G
H** */1 /33 '+ H**22/35/3™

<" 0 < ;*}3I'5<CE E
H "' *444/5 H [*/1354+43

8 (| E

/E



