Cumulative Return of Trading Risk Factor and Franklin Mutual
Monthly Data: 2001:01 -- 2010:03

per articulus
1.0 Factor VAMI 15 Analysis:
Franklin Mutual intercept = -0.637579 +/- 0.188331 t = -3.385425
gradient = 1.662456 +/- 0.090165 t = 18.438021
RN2 = 0.75722
O
10
0.8 —
5 —

6 0.6 —
©
= R
> S 0
= ©
:
2 0.4 - 2
o =
S =
©
< S
) L
> 0.2
g -10 —

0.0 -15

J
-0.2 I T I T ‘ T I T I . -20 ‘ I
2001 2003 2005 2007 2009 -10 -5 0 5 10
Date Factor Return/%
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