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9.5% +8.0% — 2.2% + 11.0% + 9.0% — 5.0% — 3.5% + 12.4% + 7.2% + 5.5%

E(RP) = 10

E(Rp) = 5.19% = 0.0519
Rpin = 0.04 = 4%

(—2.2% — 4.0%)? — (5.0% — 4.0%)? — (3.5% — 4.0%)?
MSDmin = 3

= 0.0017569
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1+ PolanitzerSortion <- function(RP, MAR, MSD) {

2 PolanitzerSortion = (RP-MAR)/sqrt(MSD)

3 return(PolanitzerSortion)
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6 PolanitzerSortion(0.0519, 0.04, 0.0017569)
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4:2 (Top Level) 2 R Script 2
Console  Terminal Jobs —

PolanitzersSortion <- function(RP, MAR, MSD) {
PolanitzerSortion = (RP-MAR)/sqrt(MSD)
return(PolanitzerSortion)

h

Polanitzersortion(0.0519, 0.04, 0.0017569)
1] 0.2839053
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