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Cisco Systems, Inc. (CSCO) Microsoft Corporation  |(MSFT)|United Technologies Corporati| (UTX)
E. I. du Pont de Nemours and Compan] (DD) NIKE, Inc. (NKE) |UnitedHealth Group Incorporat{ (UNH)
Exxon Mobil Corporation (XOM) Pfizer Inc. (PFE) | Verizon Communications Inc] (VZ)
General Electric Company (GE) The Boeing Company (BA) Visa Inc. V)
Intel Corporation (INTC) The Coca-Cola Company | (KO) Wal-Mart Stores Inc. (WMT)
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ASSET t=1 =2 =2
M (0.02052, 0.06052, 0.07948) (0.01999, 0.05999, 0.08001) (0.01593, 0.06331, 0.08407)
(AXP) (0.01603, 0.08925, 0.13397) (0.02579, 0.09076, 0.12421) (-0.00248, 0.10232, 0.13246)
(AAPL) (0.01846, 0.10736, 0.13154) (0.03496, 0.09496, 0.11504) (0.00331, 0.09630, 0.11669)
(CVX) (0.00128, 0.06783, 0.10058) (0.01979, 0.09167, 0.11021) (-0.01696, 0.09200, 0.11531)
(CAT) (-0.01964, 0.10052, 0.13312) (0.00713, 0.08096, 0.10287) (0.03086, 0.08086, 0.09913)
(Csco) (0.00506, 0.06193, 0.08159) (-0.00292, 0.08087, 0.15174) (0.03097, 0.07328, 0.11490)
(DD) (0.01515, 0.13484, 0.16485) (0.00917, 0.07244, 0.09070) (0.01647, 0.11221, 0.13353)
(XOM) (0.01236, 0.07265, 0.08764) (0.00323, 0.08018, 0.09677) (0.00889, 0.06839, 0.09111)
(GE) (:0.02573, 0.05243, 0.12029) (0.00427, 0.05716, 0.09068) (-0.00883, 0.07784, 0.15198)
(INTC) (-0.00608, 0.06509, 0.12131) (0.01006, 0.04236, 0.07095) (-0.01307, 0.07048, 0.09248)
(1BM) (0.00579, 0.06528, 0.08421) (-0.00997, 0.07973, 0.09997) (-0.01549, 0.05847, 0.11496)
(INJ) (0.01239, 0.04883, 0.06761) (0.01631, 0.05312, 0.06369) (-0.00083, 0.04356, 0.08032)
(IPM) (0.01462, 0.10949, 0.13538) (0.02718, 0.09259, 0.11282) (0.01753, 0.10521, 0.13247)
(MCD) (-0.00518, 0.03356, 0.05173) (-0.00398, 0.05510, 0.07398) (-0.00884, 0.05388, 0.08297)
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t=1

t=2
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(MRK)

(-0.01161, 0.06192, 0.08157)

(0.01863, 0.07773, 0.10137)

(-0.01874, 0.04953, 0.11264)

(MSFT)

(0.00403, 0.06416, 0.08597)

(0.02132, 0.12103, 0.14868)

(0.00263, 0.10634, 0.14754)

(NKE)

(0.01036, 0.10726, 0.12964)

(0.00457, 0.05046, 0.08943)

(-0.00662, 0.07143, 0.09517)

(PFE)

(-0.01295, 0.06848, 0.09100)

(-0.01256, 0.05895, 0.07489)

(0.01129, 0.05173, 0.07504)

(BA)

(0.02698, 0.08698, 0.10874)

(0.02292, 0.08945, 0.11708)

(0.01765, 0.11131, 0.13235)

(KO)

(-0.00568, 0.03781, 0.05435)

(0.01831, 0.05850, 0.08169)

(0.00086, 0.04027, 0.05914)

(GS)

(0.02025, 0.11477, 0.13975)

(0.01763, 0.08738, 0.13237)

(-0.00297, 0.08742, 0.16224)

(HD)

(0.02579, 0.12574, 0.15421)

(0.00104, 0.04650, 0.08666)

(0.00749, 0.07168, 0.09251)

(PG)

(0.00481, 0.04332, 0.05736)

(0.01101, 0.07354, 0.08899)

(-0.00511, 0.04917, 0.06108)

(TRV)

(0.02168, 0.08064, 0.09691)

(0.01763, 0.05383, 0.08237)

(0.00733, 0.05820, 0.07267)

(DIS)

(-0.00162, 0.07197, 0.09413)

(0.02088, 0.04340, 0.06545)

(0.00535, 0.09410, 0.11624)

(UTX)

(-0.02347, 0.07155, 0.10089)

(-0.00148, 0.03678, 0.05146)

(0.00304, 0.08625, 0.10696)

(UNH)

(0.00473, 0.06673, 0.11039)

(0.00316, 0.06735, 0.08231)

(0.01279, 0.07638, 0.09721)

(V2)

(0.00359, 0.05524, 0.06713)

(-0.00156, 0.04077, 0.06357)

(0.03026, 0.08292, 0.10178)

%

(0.00719, 0.08246, 0.10618)

(0.04107, 0.09527, 0.10803)

(-0.00326, 0.04696, 0.05952)

(WMT)

(0.00549, 0.05104, 0.07451)

(-0.00811, 0.03108, 0.06130)

(-0.02905, 0.08676, 0.11851)
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