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1. INTRODUCTION
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2. LITERATURE REVIEW
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3. DATA AND METHODOLOGY
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Table 1

Fund Annual Return Risk free rate Ann Std Dev Sharpe Ratio AR(1) Beta LRAPR
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4. RESULTS 
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Table 2

1 2 3 4 5 6
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Table 3

Dependent 

Variable

Independent 

Variable
Universe R^2

Regression 

(loading)

p-value Intercept p-value
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Table 4

AR(1) Beta 

Decile

Average 

AR(1) Beta

Average 

Sharpe 

Ratio Decile

Average 

Sharpe 

Ratio

Average Lo 

2002 Sharpe 

ratio Decile

Average Lo 

2002 Sharpe 

ratio

Average 

LRAPR 

Decile

Average 

LRAPR
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Graph 1

5. CONCLUSIONS
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