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FRBS A 054 0.6,
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Bp =waPa+wpfs=02x15+0.8x12=0.3+0.96=1.26.
(2) CAPM ARH E(ry) = rp + Bi[E(rar) — 7]
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Hrpry =0.08, B WEE—IA], E(rar) =0.20, fONFF5:
E(ra) =0.08 + 1.5 x 0.12 = 0.08 + 0.18 = 0.26,

E(rp) =0.08 + 1.2 x 0.12 = 0.08 + 0.144 = 0.224,

E(rp) = 0.08 +1.26 x 0.12 = 0.08 + 0.1512 = 0.2312.
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