CFIN 512

Portfolio return Assignment

Risk Free Return = 4%

Security X:

Return = 8%

Βx = 1.2

σx = 10% 
	Weight
	Portfolio

	R.F.
	Sec. X
	β
	σ
	Return

	100%
	0%
	 
	
	 

	75%
	25%
	 
	 
	 

	50%
	50%
	 
	
	 

	25%
	75%
	 
	 
	 

	0%
	100%
	 
	
	 

	-25%
	125%
	 
	 
	 

	-50%
	150%
	 
	 
	 


