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returns on SABIC %

market’s returns % 15 16 14 -2 1
Rai | ERa Rai-Era Rmi | ERm | Rmi-Erm |(Rai-Era)* (Rmi- Erm)
0.1 |0.066 0.034 0.15 [ 0.088 0.062 0.002108
0.15 [0.066 0.084 0.16 [0.088 0.072 0.006048
0.13 | 0.066 0.064 0.14 {0.088 0.052 0.003328
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cov(am) _ 0.007665
(62)m 0.00737
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