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1- PolanitzerPortfoliovolatility <- function(weightl, sdl, sd2, correll2) {

2 SD = weightlA2%sd1A2+(1-weightl)A2*sd2A2+2*weightl* (1-weightl)*sdl*sd2*correll2

3 PolanitzerPortfoliovolatility = sqrt(sD)

4 return(PolanitzerpPortfoliovolatility)

5 %

6

7 PolanitzerpPortfoliovolatility(0.50, 0.249, 0.0358, 0.084)

8

5:2 (Top Level) = R Script =
Console  Terminal Jobs |

> PolanitzerPortfoliovolatility <- function(weightl, sdl, sd2, correll2) {

SD = weightlA2%sd1A2+(1-weightl)A2%sd2A2+2*weightl* (1-weightl)*sdl*sd2*correll2
PolanitzerPortfoliovolatility = sqrt(sD)

return(PolanitzerPortfoliovolatility)

}

> PolanitzerpPortfoliovolatility(0.50, 0.249, 0.0358, 0.084)
[1] 0.1272598
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