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 BK AB MV BK AB MV 

Portfolio Volatility 17.3% 11.3% 13.3% 21.7% 14.1% 16.7% 24.1% 15.2% 17.5% 

Weighted average  
single stock volatility 

28.2% 29.9% 23.8% 35.5% 31.1% 25.5% 37.0% 29.9% 24.3% 

DR
2
 2.66 6.97 3.20 2.66 4.88 2.31 2.37 3.84 1.93 
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