Asset A

$5.00
$10.00
$20.00 $20.00
$30.00 $30.00
$40.00 $40.00
$50.00
$60.00
Asset A / Asset B
0.06
0.12
0.31 0.22
0.60 0.60
1.00 1.00
1.56
2.40
Asset B / Asset A
16.00
8.10
3.25 4.50
1.67 1.67
1.00 1.00
0.64
0.42
Implied r
na
3.1%
0.5% na
2.9% 12.0%
1.3% na
0.7%

Asset B
$80.00
$81.00
$65.00 $90.00
$50.00 $50.00
$40.00 $40.00
$32.00
$25.00
Q(B) measure
na
0.62
0.61 na
0.58 0.51
0.58 na
0.60
na
Q(A) measure
na
0.31
0.25 na
0.30 0.19
0.35 na
0.38
na
Q measure
na
0.65
0.49 na
0.46 0.32
0.47 na

na

0.48

na




Q(B) * (Au/A0) / (Bu/BO)

0.31

0.25

0.30 0.19

0.35

0.38




