Lab4 - -Portfolio Theory - Abalfazl Zareei

Lab:

1. Back-testing and out-of-sample analysis
2. Alookinto python packages for portfolio analysis

Questions (Deadline: Two weeks after the lab course):

1. Compare the out-of-sample performance of the following strategies:
Minimum-variance strategy

Minimum-variance strategy with short-selling constraint
Tangency portfolio of risky assets

Equal-weighted strategy

Value-weighted strategy
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Use Sharpe ratio, Variance, and Expected Return as performance measures



