
Formula Sheet  

Exam 4 

June 7, 2016 

 

 

𝑷𝑽 =
𝑭𝑽

(𝟏 + 𝒓)𝒕
 

 

 

 

𝑭𝑽 = 𝑷𝑽(𝟏 + 𝒓)𝒕 

 

 

 

𝑷𝑽 𝒐𝒇 𝑨𝒏𝒏𝒖𝒊𝒕𝒚 = 𝑪 ∗ (
𝟏 −

𝟏
(𝟏 + 𝒓)𝒕

𝒓
) 

 

 

 

𝑭𝑽 𝒐𝒇 𝑨𝒏𝒏𝒖𝒊𝒕𝒚 = 𝑪 ∗ (
(𝟏 + 𝒓)𝒕 − 𝟏

𝒓
) 

 

 

 

𝑷𝒆𝒓𝒑𝒆𝒕𝒖𝒊𝒕𝒚 =
𝑪

𝒓
 

 

 

 

𝑮𝒓𝒐𝒘𝒊𝒏𝒈 𝑷𝒆𝒓𝒑𝒆𝒕𝒖𝒊𝒕𝒚 𝑷𝑽 =
𝑪𝟏

𝒓 − 𝒈
 

 

 

 

𝑷𝑬 𝑹𝒂𝒕𝒊𝒐 =
𝑷𝒓𝒊𝒄𝒆

𝑬𝑷𝑺
 

 

 

 

𝑷𝒕 = 𝑷𝑬 𝒓𝒂𝒕𝒊𝒐 ∗ 𝑬𝑷𝑺 

 

𝝈𝟐 =
∑ (𝑹𝒊 − 𝑹̅)𝟐𝑻

𝒊=𝟏

𝑻 − 𝟏
 

 

 

 

𝝈 = √𝝈𝟐 

 

 

 

𝑮𝑨𝑹 = [∏(𝟏 + 𝑹𝒊)

𝑻

𝒊=𝟏

]

𝟏
𝑻

− 𝟏 

 

 

 

 

𝑬(𝑹) = ∑ 𝒑𝒊𝑹𝒊

𝒏

𝒊=𝟏

 

 

 

 

 

𝝈𝟐 = ∑ 𝒑𝒊(𝑹𝒊 − 𝑬(𝑹))𝟐

𝒏

𝒊=𝟏

 

 

 

 

 

𝑬(𝑹𝑨) = 𝑹𝑭 +  𝜷𝑨(𝑬(𝑹𝒎) − 𝑹𝑭) 

 

 

 

 

𝑾𝑨𝑪𝑪 = 𝒘𝑬𝑹𝑬 + 𝒘𝑫𝑹𝑫(𝟏 − 𝑻𝒄) 

 

 

 


