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! Mutual Funds

? Risk-adjusted performance measure
® Modern Portfolio Theory ( MPT)

4 variance

% post Modern Portfolio Theory ( PMPT)
® Semi Variance

" Downside Risk

8 Sharpe Ratio

® Upside Potential Ratio

10 performance Measurement

11 Reward-to-Variability Ratio

12 ML : Capital Market Line

18 persion Funds

1 performance Measurement

% Benchmark

16 Strategic Benchmark

7 Upside Potential

18 Ppotential for Success

18 Financial Information Processing Of Iran (www.fipiran.com)
2 spearman’s Rank Correlation Coefficient
2! Risk Adjusted Performance Measure
22 |jen

2% Kolmogorov-Smirnov



