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0.1386)

CI, =0.7466/6 = 0.1244

CR, =0.1244/1.32 =0.0942 < 0.1
>> [V,D] = eig(U,)

>>V =V(;,1)
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>> B, = Vsum(V)
Ape = 4.1323
B> = (0.0596,0.1149,0.3222,0.5033)
Cl, =0.1323/3 =0.0441
CR, =0.0441/0.9 =0.0490 < 0.1
>> [V,D] = eig(Uy)
>>V=V(.:,1)
>> B = Vsum(V)
Ap. = 5.1258

= (0.1947,0.2906,0. 4357 ,0.0405,0. 0386)
Cl; =0.1258/4 =0.0314
CR; =0.0314/1.12 =0.0281 < 0.1

AL, AW U, U, U, WA R —3,

3) TR REHT TEE SRR .

SEHEAT B R AT ) — B R

>> CIV = [ ¢l ,CLy,ClL T

>>RIV =[1.32,0.9,1.12];

>> CRV = (sum(B.+CIV) + CI)/(sum(B.=RIV) + RI)

CR* = CRV =0.0640 < 0.1

W CR™ < 0.1, RYEREHFFHAWE 2,

>>Y = [g,0,0,0,0,0,0,0,0,0;0,0,0,0,0,0,0, 8,,0,0,0,

0,0;0,0,0,0,0,0,0,0,0,0,0, B8]

>>W=8%Y

B =W =(0.2310,0.1744,0.0441,0. 0216,0. 0202,0. 1338,
0.1006,0.0103,0.0198,0.0555,0. 086 6,0. 0199,
0.0296, 0.0444 ,0.0041,0.0039)

T

1) SRR S, FLAIIE AR
TR (100 - 90) (59 1
~70) AHE(69 ~ 60) 2(59 ~ 0) K% 5 A ﬁu)
I S AR TR R, BT 95
85,75,65,30¢, 0

2) WA 2 SRR N 02 ﬂ%% 2
Zﬁﬁmﬁﬁﬁ%lzﬂﬁmﬂﬂ\zﬁﬁiimF
HARBPA/ ML S
AR
HEA TG

[859595656585753075858585758530307
95 95 85 65 75 85 85 30 85 85 85 85 85 8530 65
7595 85656575 85308595857565753030
85958565758585657585758575853065
9595 85657575 85 65 859585 8585853030

L85857565657575307585757585753030-

[758575656585753065757575757530307

75857565757575657585857585853075

85958575758585758595858585856575

75858565758585657585757585853065

95958575758585758595858585856575

L75857565657575307585757575853065-

[858575656585756575858575657530857

75856530658565306575657575853085

85957565 758585657575 657585853065

75856565657585307585758585856575

95958575758585658595858585856585

L85857565658585308595857575753065-

Hl@

[858565306575753075856575757530657
85 85 65 65 65 85 75 6575 85 75 65 6575 30 30
95856565658575658595858595856575
858565 65659575 6575857575 85753065
95958575658575657585858595856575

-85 857565758575657585757585853030-

[758575657585756575858575858530657

7585856575 85853065 75656575753030

85857565757575657585857575856575

85857565658575307585757585853065

9595 857575958565 8595858585856585

L858575657585753075857585858530065-

BEHEE 6 AP BN ERRER I A At Ay

AdtAst Ay = 1L5:1.5:2:2:1.8: 1,1

>>X =X, +X, +X; +X, +X;;

>>L = [A1,A3,A3,A4,A5,46] 3

>>P = LxXx(1/(5#sum(L))) %P RFHIEHREDHE

P = (84.5918,89.0816,77.5510,64.7347,70.1429,83. 163 3,
79.428 6,52.204 1,77.285 7,86. 571 4 78 877 6,78.673 5,
80.9796,82. 2449 ,40. 8571,61. 9

£25F HERLAEH
i Matlab HHE i& JAKXMRE B EWMA
4\Eﬁ P, PAT AL S B 7] 4 i 2

Be ’ﬁf?a
Eﬂé \17 AR A A A W

nctlo eta,ocw] = OCW(W, ,W, P)

&"% length(P)
span = 0. 000001

lam = O:span:l;

% WS, RN, BRI RE

[m,n] = size(lam);
d = zeros(n,1);
fori = 1:n
j=1-lam(i);
d(i) = PP+ ((lam(i).* W, +j.x W,)."). 2/l -
(P (lam(i). =W, +j.xW,).")2/12; % BFriE%E

% FEXE[0,1] puits by B AR R EBUE

end
[a,b] = min(d);
% BAFEc/IME R 4 FEE R4 R/ IME
lamda = 0 + span % (b -1);
eta =1 - lamda;
ocw = lamda.* W, + eta. = W, % BARHEINE

plot(lam,d) % HiJ7 220 d BEBL RS A WAefead, WE 4
32
30
28

s 26
4 24
R 29
20
18
16

0 0.2 0.4 0.6 0.8 1.0
SEREEA

4 DEFRE A BT dHERE

> > [lamda,eta,ocw] = OCW(B*, B™ ,P)

A® =0.5955

n* = 0.4045

W* = (0.137 0,0.187 7,0. 102 2,0.035 5,0.051 7,0.057 7,
0.0442,0.008 2,0.010 2,0.024 7,0.037 3,0.012 4,
0.0450, 0.0510, 0. 0892,0.1059)

F6% IHRERNREHERMMERNSEA A E:
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S Ny

%34 %

2.4

>>F=W".xP
% INAAS S R, AR R A BTSRRI AR AR 25
F = (11.586 9,16.719 6,7.925 9,2.296 1,3.624 7,4.797 7,
3.5141,0. 4306 ,0.7918 2. 1364,2. 9411,0. 9768 ,3. 6459,
4.1953 3. 6463 ,6.5596)
>>E=W"xP.’
E =75.7888
TRERSH
B B ARSI ALT BB BB R R FECE R R

% IR LR G THIE

WL EIEANE E =75.7888 )& T i LKF. 5HEH
FA— A E AR Y B PRI R LU ANR 1 B

F1 HEMBESR—-NEZHE
P HEIPAEAR TEAE TEAIS R
%%ggf ;%f Eji i Wf% E, =71.4528 wh&mF
E?A—H%xyi{)i :/"f Zh jf ?m“*f% E, =8.1717 BEFRT
A Zjv p gl E=TSTS e

85w b BRI G R B AT S T RUR S B R R ) SE

PRARDL , P03 e A7 8K 1) o 25 N, AR e 5 R A 7 A A
1) M S 2 E R TR SRIEH . BERANYE TS
BRIk , B T Nl B S R L AR B SR AR
SRR B9 R 2 B AR 2 UM L A (B TE Y R B

-
3o

2)IER HUR TR R ERS, £ T X% ;&“
PEARTERE o 3) FHBL AR IRE 77—, P %@

BLRBOT MY, 4) HRRGES 2R L@’ \)‘
ML B T RIFEES

RGN p B A TR R AR 2R L 2 e 4 B i o
AT AT S St A e L JR B, A o T — 20 (O TR 4 2R
of SE o [ A ) B R SE R AR A o R0y LR A5 L PR e 1

R BT RO SR, ol E £y
AR, T E ) B TR

ARG LR T A A
NRIEFTES . NI, TR 4

RN 1l 4 J A HIEARFRE R

3

%iE

o7 P2 T 07 22 W B AL TSRS B PP R 4515 B IR

WA R 5 T X e B ) LA, R I S SR B P4 ) 2 0
e, B VAT BV PE T — A, X B — PR AL R 52
By E EWBEAT T EBUL, EHSBERSG T .
BRI R DL AT, S8 BT WA PR bR B S IR B2 5 (7]
Bl TZH SRR S T E FUAE, ENER T LR 2
BRI, X R B D — MO R G FE AR A R PR KT
REA R VAR AR B SR , AR R AR A , T
B L TS S o' R 2 0, 2 WA ik Sk = AR 4T b %
TRBCR I B OAZIRBE 7 0 32 B AR r i £ L B U AT
DLt & TR R R P 5 R B T S

HASCUSRE T £ ERRES A—MEE T RHE M

BOSARL (BAESERR R TR, 2 3 B UALE S B4~ DA e, d e
I ZEN R ES MRER SRR EA T2
e
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