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library (Performancefdnalytics)

datai{managers)

table.AnnualiredReturns{managers[, 1:8])
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library(Performancefnalytics)
data(managers)

chart.RelativePerformance(managers[, 1], managers[, 8])
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formancefnalytics)

datai{managers)

table.CAPM{managers[, 1], managers[,

g HAM1 to SP
## Alpha

it Beta

## Beta+

## Beta-

## R-squared

#ft Annualized Alpha

#f#t Correlation

## Correlation p-value
## Tracking Error

## Actiwve Premium

## Information Ratio
## Treynor Ratio
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library {Performancefnalytics)
data{managers)
table.Distributions{managers[, 1:8])

# i HAM1 HAM2 | HAMS HAME
## Monthly Std Dev L0256 0.0367 0. 3 . L0457 0.0238
## Skewness 6588 1.4580 0.° . L0738 -0.2800
##t Kurtosis .3616 5.3794 5.8 . .3143 2.6511
## Excess kurtosis .3616 L3794 .5 . .3143 -0.3489
##t Sample skewness -0.6741 1.4937 0. . L0768 -0.2936
## Sample excess kurtosis 2.5004 5270 2. . .5641 -0.2778
g EDHEC LS ERQ
##t Monthly Std Dev . 0205
## Skewness L0177
## Kurtosis . 9106
. 3105
. 0182
. 0013

##f bExcess Hurtosis
## Sample skewness
##t Sample excess kurtosis
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library(Performancednalytics)
data({managers)

table.DrawdownsRatio(managers[, 1:

#h HAM1 HAM 2
##t Sterling ratic O ] :
## Calmar ratio

## Burke ratio

## Pain index

## Ulcer index

## Pain ratio

## Martim ratio
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## Sterling ratio
# C

almar ratio
## Burke ratio
## PFain index
## Ulcer index
## Pain ratio
## Martin ratio

6/8



Ex post risk analysis: How the GSoC contributed to
PerformanceAnalytics

Momthlj;
Anmuali:s

1 £

1tial ratio
ratio

7/8



Ex post risk analysis: How the GSoC contributed to
PerformanceAnalytics

All information on PerformanceAnalytics are available
on the CRAN :

Thank you for your attention !
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http://cran.r-project.org/
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