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PRMKT = 0.09/0.05/0.02

MKTDR. KL = (MKTDRF) (MKT. K) TR #
MKTDRF = 0. 05

SV.K = SV.J + (DT) (SVIR. JK) R E
SV =" 8Vl
SVl =0

SVIR. KL = (SVIRF) (PRSVM. K) (MKSVM. K) Hics o
SVIRF = 1310

PRSVM. K = TABLE(PRSVT, PR.K, 0, 2, 1)
PRSVT = 0.8/1/1.2
MKSVM. K = TABLE (MKSVT, MKTR.K, 0, 2, 1)
MKSVT = 0.8/1/1.2
MKTR. K = MKT. K/MKTI s s
MKT.K = MKT.J + (DT) (MKTIR. JK - MKTDR.JK) ;Tiisptt
MKT = MKTI
MKTI = 1
MKTIR. KL = (MKT. K) (PRMEKM. K) s smtE g N
PRMKM. K = TABLE (PRMKT, PR.K, 0, 2, 1)
PRMKT = 0.09/0. 05/0.02

MKTDR. KL = (MKTDRF) (MKT. K) s thE %
MKTDRF = 0.05

P.K = P.J+ (DT) (PIR. JK - PDR.JK) g
P =PI
PI = 50

PIRS. K = 80 + STEP(10, 10)

PR.K = P.K/PIRS.K it r:ged
PIR.KL = (PIRS. K) (CL1.K) (CL2.K) (CL3. K} (CL4. K)
PDR.KL = PIRS.K

CL1.K = CLIP(1.2, 1, MKT.K, 0V1)

CL2.K = CLIP(1, 0.8, MKT.K, 0V2)

CL3.K = CLIP(1, 1.2, SVIR.JK, 0V3)

CL4.X = CLIP(0.8, 1, SVIR.JK, 0V4)

ovl = 1.2

0vz = 0.8

0V3 = 1500

0v4 = 1120
Hl SV, MKT, P
H2 ~ SVIR, MKTIR, MKTDR
H3  MKTR, PR

DT = 0.25, LENGTH = 50
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