Sortino ratio  downside deviation  Sterling ratio Omegaratio VaR (0.95) CVaR (C
2.06 0.08 2.12 1.3 0.01 0.02
2.06 0.08 2.12 1.3 0.01 0.02
1.9 0.09 2.02 1.29 0.01 0.02



