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9.5% +8.0% — 2.2% + 11.0% + 9.0% — 5.0% — 3.5% + 12.4% + 7.2% + 5.5%
10

E(RP) =

E(Rp) = 5.19% = 0.0519
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8.7% + 7.8% — 3.4% + 12.4% + 10.0% — 6.4% — 4.2% + 13.1% + 6.2% + 5.9%
10

E(RB) =

E(Rp) = 5.01% = 0.0501
mean = a = ep = Rp — Ry = 0.0519 — 0.0509 = 0.0018 = 0.18%

, _ (9.5% —8.7% — 0.18%)? + (8.0% — 7.8% — 0.18%)* + - + (5.0% — 5.9% — 0.18%)?
O¢p =
10-1
, _ 0.000886
Ogp = T

Opp = /Uezp =+v0.000098 = 0.009920 = 0.992%

= 0.000098
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@ | PolanitzerTrackingError.R* =[]

. ‘ (] Sourceon Save = O A+ =2 Run = | P Source ~
1 RP <- c(0.095, 0.08, -0.0220, 0.110, 0.09, -0.050, -0.035, 0.124, 0.072, 0.055)
2 RB <- c(0.087, 0.078, -0.034, 0.124, 0.10, -0.064, -0.042, 0.131, 0.062, 0.059)
3 alpha = RP-RB
4 - PolanitzerTrackingError <- function(a) {

5 PolanitzerTrackingError = sd(a)

6 return(PolanitzerTrackingError)

7 1

8 PolanitzerTrackingError(alpha) |

8:33 (Top Level) 2 R Script 2
Console  Terminal Jobs |

RP <- c(0.095, 0.08, -0.0220, 0.110, 0.09, -0.050, -0.035, 0.124, 0.072, 0.055)
RB <- ¢(0.087, 0.078, -0.034, 0.124, 0.10, -0.064, -0.042, 0.131, 0.062, 0.059)
alpha = RP-RB
PolanitzerTrackingError <- function(a) {
PolanitzerTrackingError = sd(a)
return(PolanitzerTrackingError)
}
PolanitzerTrackingError(alpha)
1] 0.009919677
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