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Day Market Ind
1 570 98.4 669.1 53.9 103.5 333.4
2 569 98.2 715 53.8 103 338.9
3] 563.8 96.6 725 53.2 101.9 346.8
4] 575.3 96.5 716 53.9 100 347.8
5] 595.1 97 725 55.6 101.6 350.9
6] 602.8 98.4 727.5 57 101.2 348.1
7] 601.8 99 716.6 54.7 102 349.4
8] 601.3 105.4 721.5 55.6 101.6 354.2
9] 614.8 116.9 718.6 55.9 101.7 361.1
10| 628.1 119.6 717.8 56.5 100.5 372.7
11 629 113.2 729.5 56.4 103.4 371.6
12| 618.6 109.5 702.6 54.9 102.3 395.9
13 638 105 750.8 55 102.8 397.6
14 656 104.9 789.7 56.6 99.8 406.1
15 662 105.3 799.1 56.9 101.4 400.7
16] 669.4 105.7 805 56 100.9 396.6
17| 700.7 108.5 870 56.7 95.3 398.2
18 709 110.3 937.6 57 65.7 400.9
19 713 112.6 948.8 56.8 99.4 399.1
20 708 113.9 951.5 56.5 99.2 401.1
E(ri)
rf 0.03 p.a. covar_iM
assumption 250 var_i
rf_p.d. 0.00012
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0.013807 -0.24623 0.013807

0.004275 -0.24623 0.013807
0.016213 -0.24623 0.013807
17 -0.24623 0.013807
0.004468 -0.24623 0.013807
alfa beta alfa beta alfa beta
0.008326 -0.46036 0.023011 -0.18606 0.00429 -1.12845
0.009485 0.435922 0.008604 0.245452 0.004844 1.800924
0.03597 0.061566 0.032628 0.032694 0.018372 0.022574
17 1.115282 17 0.574584 17 0.392624
0.021996 0.001187 0.018098 0.000194 0.005738 0.007134
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9.84E-06  2.81979E-05 -4E-06
-7.2E-07 4.40873E-06 -3.8E-08
5.83E-06 4.28886E-06 -3.3E-06
4.29E-06 2.6937E-05 -2.3E-06
-3.3E-06 -2.25589E-06 1.62E-05

Var_p 0.000215376 Sigma_p  0.014676
total risk = syst. Risk+unsyst. Risk

sym risk is beta-p”*2*var_m
beta_p=suma_wi*beta-i

beta_p -0.254929935

VarP_syst-} 2.02271E-05 0.004497
Unsyst_par 0.000195149 0.01397
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