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SUPPLEMENTARY NOTE 
 

Session 1: Risk and Return 

FV = PV x (1 + r)t  

  
Sharpe Ratio = 
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Session 2: Basic Matrices 

 

1. (A+B)T = AT + BT 
2. (AB)T = BT AT 
3. (kA)T = kAT 
4. (AT)T = A 

  
Given  
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Session 2: Basic Matrices 
then: 

 

 
 

Session 3: Regression Analysis 
𝑦 = 𝛽= + 𝛽3𝑥3 + 𝜖  
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Session 4: Optimization 
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