MICEX Index Risk & Return Profile 
	
	2000
	2001
	2002
	2003
	2004
	2005
	2006
	2007
	2008
	2009

	Average Daily Volatility, %
	2.92%
	2.11%
	1.66%
	1.94%
	2.17%
	1.51%
	2.41%
	1.53%
	4.52%
	3.17%

	Average Weekly Volatility, %
	6.83%
	4.87%
	3.75%
	4.20%
	4.89%
	3.01%
	5.15%
	2.88%
	9.67%
	6.32%

	Average Daily
 Return, %
	-0.07%
	0.20%
	0.12%
	0.19%
	0.03%
	0.25%
	0.21%
	0.04%
	-0.45%
	0.40%

	Average Weekly Return, %
	-0.50%
	1.09%
	0.42%
	0.92%
	0.14%
	1.19%
	1.01%
	0.21%
	-2.14%
	1.83%

	Average Annual Return, %
	-25.5%
	57.6%
	21.8%
	47.7%
	7.0%
	60.5%
	51.6%
	10.9%
	-111.5%
	-

	Sharpe Ratio (Daily)
	-0.032
	0.088
	0.062
	0.088
	0.002
	0.159
	0.081
	0.020
	-0.104
	0.114

	Sharpe Ratio (Weekly)
	-0.087
	0.212
	0.092
	0.193
	0.004
	0.377
	0.184
	0.052
	-0.229
	0.261

	Sharpe Ratio (Monthly)
	-0.185
	0.468
	0.198
	0.419
	0.008
	0.801
	0.390
	0.111
	-0.496
	0.456

	Sortino Ratio (Daily)
	-0.031
	0.084
	0.060
	0.079
	0.002
	0.150
	0.075
	0.019
	-0.101
	0.118

	Sortino Ratio (Weekly)
	-0.094
	0.220
	0.074
	0.163
	0.004
	0.391
	0.145
	0.046
	-0.233
	0.243

	Sortino Ratio (Monthly)
	-0.167
	0.512
	0.197
	0.399
	0.059
	0.868
	0.328
	0.138
	-0.489
	0.471

	Asymmetry
	0.002
	-0.442
	-0.187
	-0.944
	-0.236
	-0.439
	-0.633
	-0.531
	0.270
	-0.105

	Excess
	0.508
	1.668
	0.094
	4.933
	1.980
	2.109
	3.361
	2.032
	8.650
	0.618


Composed by T.Teplova
