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sulTeANTanaUNUT (correlation coefficient) UaIFUNTNEINS 4 wu@ﬂ"lwmsﬂsuﬂ;aumuu 1Juada1 19N 1

WAz A1397 2

A131971 1 ARDALTINTTUUIVBIRUNTNE

Asset Geometric Mean Standard Deviation Coefficient of variation
DEPOSIT -1.56% 1.90% -1.2166
BOND 0.09% 1.89% 21.2673
STOCK 11.83% 27.49% 2.3244
GOLD 8.04% 15.10% 1.8784

o P A & o o ¢ a o ¢
A19519N 2 ANRNUTERNDRRINNUTVDIRUNINE

DEPOSIT BOND STOCK GOLD

DEPOSIT 1.0000 0.9832 0.0285 0.0912
BOND 0.9832 1.0000 0.0082 0.0940
STOCK 0.0285 0.0082 1.0000 -0.0332
GOLD 0.0912 0.0940 -0.0332 1.0000
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