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0.15 = (0.1- x 0.3) + (0.4 x 0) + (0.3 x 0.6)
0.16 = (0.2- x 0.3) + (0.4 x0.1) + (0.3 x 0.6)
0.20 = (0.1- x 0.3) + (0.4 x0.2) + (0.3 x 0.5)
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i=1

o(a) = y/0.3(0.6 —0.15)2 +0.4(0 — 0.15)2 + 0.3(—0.1— 0.15)2 = 0.297

a(b) = Jo. 3(0.6 — 0.16)% + 0.4(10 — 0.16)2 + 0.3(—0.2 - 0.16)2 = 0.314
o(c) = \/0.3(0.5 —0.20)2 + 0.4(0.2-0.2)2 + 0.3(-0.1—-0.2)2 = 0.232
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COV () = z Pi [(R,— ER,)(Rp — ERp) ]
i=1

COV(,y =1[0.3(0.6-0.15)(0.6 - 0.16)] + [0.4(0 - 0.15)(0.1- 0.16]
+[0.3(-0.1- 0.15)(-0.2 - 0.16)] = 0.09

COV (e = [0.3(0.6 - 0.15)(0.5 - 0.2)] + [0.4(0 - 0.15)(0.2 - 0.2]
+[0.3(-0.1- 0.15)(-0.1- 0.2)] = 0.063

COV () =[0.3(0.6 - 0.16)(0.5 - 0.2)] + [0.4(0.1 - 0.16)(0.2 - 0.2]
+[0.3(0.2- 0.16)(-0.1- 0.2)] = 0.072
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® 5 4 3 2 1
Pi(Rb-ERb)+(Ra-Era) | (Rb-ERb)+(Ra-Era) | (Rb—Erb) | (Ra—ERa) | pi Jaia¥l | duabaidy) A0ad)
0.0756 0.252 0.56 0.45 0.3 el
-0.0036 -0.009 0.06 -0.15 0.4 e
0.018 0.06 -0.24 | -0.25 0.3 A58l
0.09 B,A (e skl 1.00
(C,a) Cre gl Cp (LWl & jidiall Ll Ay
® 5 4 3 2 1
Pi(Rb-ERb)+(Ra-Era) | (Rc-ERc)+(Ra-Era) | (RC-ErC) | (Ra—-ERa) | pi Jaia¥) | duabaidy) A0a)
0.0405 0.135 0.300 0.45 0.3 aajl
0 0.000 0.000 | -0.15 0.4 de
0.0225 0.075 -0.300 | -0.25 0.3 3580
0.063 C,Alm i) 1.00
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0.0396 0.132 0.300 0.44 0.3 S
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A et Aadne M o Sy cpe g sie JS LS Y Jalas cilass LI
Tl _S3 bl Al ) Raeall Alasinly

P(a.b)=

0.09

P(ab) = 50297x0314

0.063

Pac) =50297x0232

0.072

Pb.c) = 5.0314x0232

= 0.097

=0.091

= 0.099

COV q p)

‘(a,b) LLiY) Jalas

‘(a,c) BlsiY) Jalaa

}(b,c) BlLiLY) Jalaa

p AdSaall Ay lafiiay) Bilaall 5 laal) Gl ) Glua

(b,C) ‘\.LSA.AM 9

(a’c) PREVRON|

S

(a,b) ind

Business alfaifi/ o4uai




"_ a4 aslid gaall 5o/ y9ciaall 25l djlai gaine

O (sl @ i) Gal iyl aadied ) Al ) Al aladily -1
Lope gl

O (ab) =\/wa2 0,2+ Wy2 0,24 2W W , COV (4

2 5l A Lt ddainall (5 jlpnall Col i) o ABL igal) aladiuly
GRS (g 55 Jall Ll o) il (e (a,b) e s il (s
. Qi L..S‘ ‘g}wt_;

W,=0.5 :(a)gsread s

W,=0.5 :(b)goriad 0y

Oap) =V (0.5)2(0.297)% + (0.5)2(0.314)2 + 2(0.5 x 0.5)0.09

=0.303

p Bl Y Jalae addiiad Al Al ) dapal) aladiudy -2

O-(a.b) =\/Wa2 O'aZ +Wb2 O'bz + ZWaW bP(a.b) O0,0)p

O(a.b)

= \/(0. 5)2 (0.297)2 + (0.5)2(0.314)% + 2(0.5 X 0.5 x 0.097 x 0297 X 0.314)

=0.303

. dadlaal) A8 5 jlmall ol i) s
... [C,A] [C,b]

Business alfaifi/ o4uai



