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EQR)a- 9% Sria = 2.9154 CVpin = 32.39%
ER)s = 10% Srip = 2.8209 CVyip= 38.209%
A et gp ey Jol
S B gealt Wil et 8 el b sl —2
COV (A,B) - X7 Pg; * (R4 — E(RA)) * (Rs-E(RB)) = 10.25

Pri * Ria- ERay*(Rip- B SR ed
ERas)) Ri- ER) | Ri_ER) | PRY | slas¥ i
2.5 -7 7- 0.05 skl
3.6 -6 3- 0.2 LSl
0 1 0 0.5 | lowsie sas
2.4 4 3 0.2 s
1.75 5 7 0.05 )
10.25 / / 1 g pndl
Jibiradt W =3

R, - Wi * E(Ri) - 0.59+0.5*10 - 9.5%
W,a=WB=0.5
ladredl 3 b Dl —
8, = Wi * 512+W22*W22*6§+2*W1*W2*COV(1,2)
5052 * 291542 + 0,52 % 2,821% + 2 * 0.5 * 0.5 * 10.25
8, -9.24 = 3.039%
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