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1 Fromcalculation inMATLABoptimalweightforminvarianceport

weightin AssetA 0.7143

weightin AssetB 0.2857

2 Expectedreturnforminvarianceportfolio grossreturn 1 7.1286 1 12.861

Variance 1.0204C 11

3 MaintainPp lot solveWB

Pp INEXBt11Wpixof t 2WB Bftp.B
OI Wpt0.0625t17WB x0.07 t 2WB11WBL1710.170025

0.01 Wpt0.0625t17WB x0.07 t 2WB11WB 1710.170025

V01 0.0625Wht0.07 0.02Wpt0.07WBZtCO05WB 70.05Wpf

0 0.0625WB OV2Wpt0.01WBZtCO05WB 70.05Wpf

0 0.1225W OAWB

0.074ps 01225My

WB Y 0.5714


