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Date PRICE	
  -­‐	
  TOT_RETURN_INDEXPRICE	
  -­‐	
  TOT_RETURN_INDEXPRICE	
  -­‐	
  TOT_RETURN_INDEX
2006/10/31 84.2581 105475 64.218 AAPL BRK/A BHP
2006/11/30 95.2528 107100 62.4983 0.130488345 0.015406494 -­‐0.026779096 mean 0.0104894 0.0005455 0.0311954
2006/12/29 88.1655 109990 59.964 -­‐0.074405162 0.026984127 -­‐0.040549903 stddev 0.1076963 0.0603105 0.1110279
2007/01/31 89.0903 110050 61.8346 0.010489364 0.000545504 0.031195384
2007/02/28 87.9264 106190 65.3645 -­‐0.013064273 -­‐0.035074966 0.057086162
2007/03/30 96.5518 108990 73.7692 0.098097955 0.026367831 0.128582028 Correlation	
  matrix
2007/04/30 103.7118 109200 74.363 0.074157085 0.001926782 0.00804943 AAPL BRK/A BHP
2007/05/31 125.9413 109490 80.1488 0.214339159 0.002655678 0.077804822 AAPL 1 0.1823811 0.5005119
2007/06/29 126.8236 109475 90.9744 0.007005645 -­‐0.000136999 0.135068772 BRK/A 0.1823811 1 0.2105468
2007/07/31 136.9246 110000 97.1104 0.07964606 0.004795615 0.067447546 BHP 0.5005119 0.2105468 1
2007/08/31 143.908 118390 96.1512 0.051001792 0.076272727 -­‐0.009877418
2007/09/28 159.4855 118510 120.4973 0.108246241 0.001013599 0.253206408
2007/10/31 197.3954 132500 133.7734 0.237701233 0.11804911 0.110177572 Covariance	
  matrix
2007/11/30 189.3624 140100 116.2508 -­‐0.040694971 0.057358491 -­‐0.130987177 AAPL BRK/A BHP
2007/12/31 205.8441 141600 107.3744 0.08703787 0.010706638 -­‐0.076355604 AAPL 0.0115985 0.0011846 0.0059848
2008/01/31 140.6657 136000 103.5878 -­‐0.316639632 -­‐0.039548023 -­‐0.035265389 BRK/A 0.0011846 0.0036374 0.0014099
2008/02/29 129.9204 140000 113.0773 -­‐0.076388914 0.029411765 0.091608278 BHP 0.0059848 0.0014099 0.0123272
2008/03/31 149.1247 133400 101.7511 0.147815893 -­‐0.047142857 -­‐0.10016334
2008/04/30 180.7683 133850 124.6354 0.212195565 0.003373313 0.224904694
2008/05/30 196.1484 134650 130.3217 0.085081842 0.00597684 0.045623475
2008/06/30 174.0031 120750 131.6351 -­‐0.112900742 -­‐0.103230598 0.010078137
2008/07/31 165.1803 114450 115.3642 -­‐0.050704844 -­‐0.052173913 -­‐0.12360609
2008/08/29 176.175 116600 108.9517 0.066561812 0.018785496 -­‐0.055584835
2008/09/30 118.1151 130600 81.6017 -­‐0.32955811 0.120068611 -­‐0.251028667
2008/10/31 111.8072 115490 61.0247 -­‐0.053404687 -­‐0.115696784 -­‐0.252163864
2008/11/28 96.3024 104000 62.814 -­‐0.138674432 -­‐0.099489133 0.029320914
2008/12/31 88.6954 96600 67.3344 -­‐0.078990762 -­‐0.071153846 0.071964849
2009/01/30 93.6628 89502 58.9215 0.056005159 -­‐0.073478261 -­‐0.12494208
2009/02/27 92.8107 78600 58.4506 -­‐0.009097529 -­‐0.121807334 -­‐0.007991989
2009/03/31 109.2404 86700 71.5788 0.17702377 0.103053435 0.22460334
2009/04/30 130.7621 94000 77.2601 0.197012278 0.084198385 0.079371266
2009/05/29 141.1333 91600 90.2598 0.079313501 -­‐0.025531915 0.168258907
2009/06/30 148.0128 90000 87.8364 0.048744697 -­‐0.017467249 -­‐0.026849162
2009/07/31 169.7944 97000 101.0448 0.147160246 0.077777778 0.150375015
2009/08/31 174.8033 100850 99.9856 0.029499795 0.039690722 -­‐0.010482479
2009/09/30 192.6151 101000 107.2558 0.101896246 0.001487357 0.072712471
2009/10/30 195.8886 99000 106.5571 0.016995033 -­‐0.01980198 -­‐0.006514333
2009/11/30 207.7458 100600 122.3506 0.060530322 0.016161616 0.148216308
2009/12/31 218.992 99200 124.4304 0.054134428 -­‐0.013916501 0.016998691
2010/01/29 199.5913 114600 112.7153 -­‐0.088590907 0.155241935 -­‐0.094149822
2010/02/26 212.6404 119800 119.1496 0.065379102 0.045375218 0.057084531
2010/03/31 244.2112 121800 131.8721 0.148470375 0.016694491 0.10677753
2010/04/30 271.3239 115325 119.5091 0.111021526 -­‐0.05316092 -­‐0.093749929
2010/05/31 266.9489 105910 106.4565 -­‐0.016124639 -­‐0.081638847 -­‐0.109218461
2010/06/30 261.3892 120000 101.7773 -­‐0.020826832 0.133037485 -­‐0.043954103
2010/07/30 267.3334 117000 118.5897 0.022740802 -­‐0.025 0.165188112
2010/08/31 252.6287 118675 109.182 -­‐0.055005099 0.014316239 -­‐0.079329824
2010/09/30 294.8721 124500 126.7825 0.167215364 0.049083632 0.161203312
2010/10/29 312.7774 119300 137.1732 0.060722259 -­‐0.041767068 0.081956895
2010/11/30 323.3461 120200 136.8825 0.033789845 0.007544007 -­‐0.002119219
2010/12/31 335.2033 120450 154.3583 0.036670305 0.002079867 0.127670082
2011/01/31 352.6202 122425 147.8963 0.051959214 0.016396845 -­‐0.041863638
2011/02/28 367.0547 131300 157.1491 0.040934978 0.072493363 0.062562755
2011/03/31 362.1679 125300 160.8037 -­‐0.013313547 -­‐0.045696877 0.023255622
2011/04/29 363.854 124750 169.7932 0.004655575 -­‐0.004389465 0.055903564
2011/05/31 361.4638 118775 160.0323 -­‐0.006569118 -­‐0.047895792 -­‐0.05748699
2011/06/30 348.8272 116105 158.7073 -­‐0.034959517 -­‐0.022479478 -­‐0.008279579
2011/07/29 405.7856 111500 153.5417 0.163285432 -­‐0.039662375 -­‐0.032547967
2011/08/31 399.9141 109769 142.8416 -­‐0.014469464 -­‐0.015524664 -­‐0.06968856
2011/09/30 396.2665 106800 113.2737 -­‐0.009120959 -­‐0.027047709 -­‐0.206997821
2011/10/31 420.6461 116950 133.1188 0.061523243 0.095037453 0.175196008


