Ceny akcii (denni):
Datum ABC

=

OO ~NO O~ WN

1,856.00
1,913.00
1,905.00
1,868.00
1,860.00
1,865.00
1,859.00
1,832.00
1,871.00
1,853.00
1,854.00
1,862.00
1,870.00
1,864.00
1,834.00
1,808.00
1,814.00
1,836.00
1,807.00
1,812.00
1,843.00
1,834.00
1,831.00
1,860.00
1,878.00
1,872.00
1,938.00
1,975.00
1,954.00
2,010.00
2,054.00
2,063.00
2,053.00
2,047.00
2,010.00
2,015.00
2,072.00
2,036.00
2,064.00
2,161.00
2,213.00
2,175.00
2,213.00
2,201.00
2,183.00
2,059.00
2,046.00
1,996.00
1,909.00
1,945.00
1,928.00
1,992.00
1,966.00
1,929.00

CEzZ
1,089.00
1,072.00
1,074.00
1,082.00
1,086.00
1,092.00
1,100.00
1,093.00
1,102.00
1,107.00
1,099.00
1,102.00
1,109.00
1,114.00
1,123.00
1,140.00
1,159.00
1,203.00
1,186.00
1,224.00
1,226.00
1,219.00
1,238.00
1,246.00
1,273.00
1,255.00
1,243.00
1,265.00
1,277.00
1,293.00
1,279.00
1,268.00
1,266.00
1,261.00
1,245.00
1,257.00
1,270.00
1,301.00
1,343.00
1,384.00
1,360.00
1,344.00
1,365.00
1,375.00
1,385.00
1,411.00
1,386.00
1,392.00
1,372.00
1,337.00
1,300.00
1,324.00
1,330.00
1,325.00

KOBA

4,266.00
4,108.00
4,008.00
3,921.00
3,987.00
4,035.00
3,986.00
4,032.00
3,953.00
4,052.00
4,047.00
3,994.00
4,030.00
4,133.00
4,271.00
4,257.00
4,261.00
4,318.00
4,239.00
4,216.00
4,274.00
4,266.00
4,142.00
4,208.00
4,175.00
4,228.00
4,300.00
4,273.00
4,316.00
4,294.00
4,239.00
4,242.00
4,280.00
4,295.00
4,236.00
4,230.00
4,292.00
4,326.00
4,293.00
4,396.00
4,465.00
4,509.00
4,459.00
4,495.00
4,498.00
4,441.00
4,369.00
4,319.00
4,458.00
4,478.00
4,496.00
4,401.00
4,382.00
4,344.00

Praméry:

Vynosy akcii (30-denni):

ABC CEZ KOBA
0.1067 0.1745 -0.0063
0.0784 0.1828 0.0326
0.0777 0.1788 0.0679
0.0958 0.1654 0.0954
0.0806 0.1464 0.0625
0.0804 0.1511 0.0483
0.1146 0.1545 0.0768
0.1114 0.1903 0.0729
0.1032 0.2187 0.0860
0.1662 0.2502 0.0849
0.1936 0.2375 0.1033
0.1681 0.2196 0.1289
0.1834 0.2308 0.1065
0.1808 0.2343 0.0876
0.1903 0.2333 0.0531
0.1388 0.2377 0.0432
0.1279 0.1959 0.0253
0.0871 0.1571 0.0002
0.0564 0.1568 0.0517
0.0734 0.0923 0.0621
0.0461 0.0604 0.0519
0.0862 0.0861 0.0316
0.0737 0.0743 0.0579
0.0371 0.0634 0.0323
0.0202 0.0353 0.0271
0.0150 0.0637 0.0078
-0.0351 0.0684 -0.0121
-0.0420 0.0711 -0.0199
-0.0210 0.0807 -0.0280
-0.0493 0.0665 -0.0282
-0.0847 0.0602 -0.0130
-0.0722 0.0450 -0.0200
-0.0755 0.0506 -0.0262
-0.0669 0.0508 -0.0184
-0.0209 0.0602 0.0158
0.0094 0.0613 0.0338
-0.0193 0.0693 0.0084
0.0000 0.0792 0.0162
-0.0208 0.0558 0.0116
0.0563 0.1285 0.0362

ABC
CEzZ
KOBA



55
56
57
58
59
60
61
62
63
64
65
66
67
68
69

1,916.00
1,900.00
1,870.00
1,892.00
1,913.00
1,911.00
1,880.00
1,914.00
1,898.00
1,910.00
1,968.00
2,034.00
2,032.00
2,036.00
2,021.00

1,318.00
1,335.00
1,328.00
1,355.00
1,380.00
1,379.00
1,356.00
1,325.00
1,330.00
1,325.00
1,320.00
1,334.00
1,358.00
1,404.00
1,418.00

4,288.00
4,261.00
4,248.00
4,188.00
4,195.00
4,173.00
4,184.00
4,157.00
4,168.00
4,216.00
4,303.00
4,373.00
4,328.00
4,396.00
4,343.00



Kovariance:
ABC CEZz KOBA

0.006654] 0.005202] 0.002879

0.005202] 0.005083] 0.002158

0.002879] 0.002158 0.0018




Markowitziiv model

Priimérné vynosy, tj. Ri:

Kovarian¢ni matice, tj. Sij:

Zi:

Zi*Kov.mat.:

Zi*Zi*Kov.mat.:

>

Il
[

>

PF

7. o.. =

| 0.0563] 0.1285] 0.0362
ABC CEz KOBA |
ABC 0.0067 0.0052 0.0029
CEz 0.0052 0.0051 0.0022
KOBA 0.0029 0.0022 0.0018
suma:
| 0.0000 1.0000 0.0000] 1.0000]
I I I |
Rozptyl PF
Riziko PF
Vynos: 0.128472 Zadany vynos: 0.15

M
ZIO'“.ZiZj

i, j=1

i PF



Sharpeho model

Priimérné vynosy, tj. Ri:

Kovarian¢ni matice, tj. Sij:

Zi:

Zi*Kov.mat.:

Zi*Zi*Kov.mat.:

>

Il
[

>

PF

7. o.. =

[ 00563 0.1285] 0.0362
ABC CEZ KOBA |
ABC 0.0067  0.0052  0.0029
CEZ 0.0052  0.0051  0.0022
KOBA 0.0029  0.0022  0.0018
suma:
[ 00000 04011 0.5989] 1.0000
| |
Rozptyl PF
Riziko PF _ Zadané riziko:
Vynos: 0.073212

M
ZIO'“.ZiZj

i, j=1

i PF

0.05



Markowitziiv model s bankovnim Gcétem

Priimérné vynosy, tj. Ri: | 0.0563 0.1285 0.0362 0.0020]
Kovarianéni matice, tj. Sij: ABC CEZ KOBA Uget

ABC 0.0065 0.0051 0.0028 0.0000

CEZ 0.0051 0.0050 0.0021 0.0000

KOBA 0.0028 0.0021 0.0018 0.0000

Ucet 0.0000 0.0000 0.0000 0.0000

suma:

Zi: I 0.0000 0.0000 0.0000 0.0000I 0
Zi*Kov.mat.: I 0.0000 0.0000 0.0000 0.0000I

Zi*Zi*Kov.mat.:

>

PF

Rozptyl PF 0

Vynos: E Zadany vynos: 0.07

[ PF

M
RZ. o = ZZO'U.ZiZj
—



Sharpeho model s bankovnim uétem

Priimérné vynosy, tj. Ri: | 0.0563 0.1285 0.0362 0.0020]
Kovarianéni matice, tj. Sij: ABC CEZ KOBA Uget

ABC 0.0065 0.0051 0.0028 0.0000

CEZ 0.0051 0.0050 0.0021 0.0000

KOBA 0.0028 0.0021 0.0018 0.0000

Ucet 0.0000 0.0000 0.0000 0.0000

suma:

Zi: I 0.0000 0.0000 0.0000 0.0000I 0
Zi*Kov.mat.: I 0.0000 0.0000 0.0000 0.0000I

Zi*Zi*Kov.mat.:

>

PF

Rozptyl PF 0

Riziko PF _ Zadané riziko: 0.07

[ PF

M
RZ. o = ZZO'U.ZiZj
—



