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(mean — target)

standardized return =

volatility
IUND
JIPMONINWIN = standardized return
INWNN IOMN = mean
YN nNwvn = target
IMNWNN VPN VD = polatility
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Left-Tail Probability

Return: 0% 9%
z-values: 0.45 0
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@~ StandardizedReturn.R = ]

; SourceonSave | O A7+ | =®Run | % | P Source ~
1- PolanitzerStandardizedReturn <- function(mean, target, volatility) {

2 PolanitzerStandardizedReturn = (mean-target)/volatility

3 return(PolanitzerStandardizedReturn)

4 3

5

6 PolanitzerStandardizedReturn(0.09, 0.00, 0.20)

7

1:1 PolanitzerStandardizedReturn(mean, target, volatility) = R Script =
Console  Terminal Jobs |

> PolanitzersStandardizedReturn <- function(mean, target, volatility) {
+ PolanitzerStandardizedReturn = (mean-target)/volatility

+ return(PolanitzerStandardizedReturn)

+ }

>

> PolanitzerstandardizedReturn(0.09, 0.00, 0.20)

[1] 0.45

>
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