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[E(Rp) — Rp| 0.14 —0.026
Treynor measure = = [ ] = 0.1036
Bp 1.1
Sh B E(Rp) — Rp| _ [0.14 - 0.026] — 0456
arpe measure = . = 025 = 0.

Jensen measure = ap = E(Rp) — [Rr + [E(Ry) — Rr1Bp]
=0.14 —[0,026 + [0.125 — 0.026](1.1)] = 0.0051
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arpe measure = o = 0202 = 0.

Jensen measure = ap = E(Rp) — [Rr + [E(Ry) — Rr1Bp]
=0.125-1[0,026 + [0.125 — 0.026](1.0)] = 0.0
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© ] PolanitzerTreynor.R -]

§ ‘ Sourceon Save = O A7~ & #Run  ®* P Source -
1~ PolanitzerTreynor <- function(RP, RF, Beta) {

2 PolanitzerTreynor = (RP-RF)/Beta

3 return(PolanitzerTreynor)

4 3

5

6 PolanitzerTreynor(0.14, 0.026, 1.1)

7

7:3 & (Top Level) 2 R Script 2
Console  Terminal Jobs P |

PolanitzerTreynor <- function(RP, RF, Beta) {
PolanitzerTreynor = (RP-RF)/Beta
return(PolanitzerTreynor)

}

PolanitzerTreynor(0.14, 0.026, 1.1)
1] 0.1036364

V/aV Vo+ + + v
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@] PolanitzerSharpe R =

§ ‘ SourceonSave | O /7~ ¢ FRun  °F P Source -
1~ pPolanitzersharpe <- function(RP, RF, sigma) {

2 PolanitzerSharpe = (RP-RF)/sigma

3 return(PolanitzersSharpe)

4 1}

5

6 Polanitzersharpe(0.14, 0.026, 0.25)

7

73 & (Top Level) = R Script +
Console  Terminal Jobs - ]

Polanitzersharpe <- function(RP, RF, sigma) {
Polanitzersharpe = (RP-RF)/sigma
return(PolanitzerSharpe)

3

Polanitzersharpe(0.14, 0.026, 0.25)
1] 0.456

>
+
+
+
>
>

i
>

Office: +972.77.507.0590 B Cell: +972.52.598.1668 B www.intrinsicvalue.co.il B polanitzé@gmail.com



http://www.intrinsicvalue.co.il/
mailto:polanitz6@gmail.com

Intrinsic Value &

Independent Business Appraisers

Recognize. Measure. Present the Resulit.

103% DY RAUNN 9AY 9823919 ' INYVPNRN NNYAY R-n 1)

@] PolanitzerJensen.R = ]

; ‘ Sourceon Save | O /7 - | #Run | ®= | | Source ~
1~ PolanitzerJensen <- function(RP, RF, RM, beta) {

2 PolanitzerJensen = RP-(RF+(RM-RF)*beta)

3 return(PolanitzerJensen)

4 3

5

6 PolanitzerJensen(0.14, 0.026, 0.125, 1.1)

7

3:13 Polanitzerlensen(RP, RF, RM, beta) 2 R Script &
Console  Terminal Jobs = ]

> PolanitzerJensen <- function(RP, RF, RM, beta) {
+ PolanitzerJensen = RP-(RF+(RM-RF)*beta)

+ return(PolanitzerJensen)

+ 1

>

> PolanitzerJlensen(0.14, 0.026, 0.125, 1.1)

[1] 0.0051

>
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