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such as the Sharpe Ratio, Treynor Ratio, and Jensen’s Alpha. The algorithm exhibited 
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, p. 32), “quando se diversifica uma carteira, o risco 



seja a combinação de ativos”
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𝑅(𝑖) =  𝑅𝑓 + 𝛽(𝑅𝑚 − 𝑅𝑓
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mínimo impacto nos preços (O’H
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Í𝑛𝑑𝑖𝑐𝑒 𝑆ℎ𝑎𝑟𝑝𝑒 = (𝑅𝑝−𝑅𝑓)𝜎𝑝
à taxa livre de risco e σ



Í𝑛𝑑𝑖𝑐𝑒 𝑑𝑒 𝑇𝑟𝑒𝑦𝑛𝑜𝑟 = (𝑅𝑝−𝑅𝑓)𝛽𝑝

β, 
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𝑀𝑜𝑚𝑒𝑛𝑡𝑜 =  (𝑃𝑖+𝑛−𝑃𝑖𝑛 )









𝑓𝑟𝑓𝐵 (𝑥) =  1𝐵 ∑ 𝑇𝑏(𝑥)𝐵𝑏=1
𝑓𝑟𝑓𝐵 (𝑥) 
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𝑅𝑖 = ln (𝑃𝑡+1𝑃𝑡 )



passa a ter cinco colunas: “Data”, “Ticker”, 

“Log retorno”, “Volume de negociação” e “Setor”. 
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