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report is only 0.5.The numbers mean that B is substantially herself more risk of A, which can explain its highest returns, but which also means that it has a greater probability of eventually supporting Losses.Geometric Sharpe Ratio vs. Modified Sharpe Ratio Ratiogeometric Sharpe is the geometric media of compound yields divided by the standard
deviation of those compounded-compound growth ratethe growth rate compound is a measure used in particular in business and investment contexts, which indicates the growth rate on more periods of time. It is a measure of constant growth of a series of data. The largest advantage of the compound growth rate is that metric takes into
consideration the capitalization effect. RETURNS.WHERE: RXG = RETURNSRF geometric media = Return-free risk-free rate GA = Standard RETURNSINCE Deviation The Sharpe index aggravated risk factors already in the denominator, using geometric MEANGEOMETRIC medium geometric geometric media model allows you to compare The

investment options for calculating the final value of shareholdings with geometric media. The geometric media is the average growth of an investment calculated by the multiplying variables, na and then taking Thea n square root. A, in other words, is the average return An investment would double Risk count.a, with volatility, the geometric media
will always be lower than its superior Mean.on arithmetic that, the Sharpe geometric report takes effective yields in 4 €
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