Example B

R g
Large Stocks 10.7 20.3
Small Stocks 12.6 34.1
Corporate Bonds 5.6 9.2
L. s =81
P c =25

Psc =11

R. = 4%



107-4=7,(203) +1, (8020341 +Z,(Z)203)02
126-4=7 (8003340 +7, (%" +2 100340102
08-4=2(B030)+1,02) 7,02

0.2 412097, 560.7063L, + 4069

802 200003 + 162812, + 30901,
16=4069L + 430%0L, +8404Z,



7, = (1561
7, = - 00053

7, = 010401
17 = 05675

X =815
X, = - 00088
X, = 405102



7= 0009T6- 0012928,
7 =~ 0091+ 00093R.

7, = (54963 01114R,






