Exercise n.1)
Download from Datastream the monthly prices of two stocks on the last 13 months. Compute the returns and the mean, variance, covariance (with both the formula and the analytical computation) and correlation (also with the option “add trendline”).

Exercise n. 2) 

Download from Datastream the annual prices of four stocks on the last 11 years. Relativamente a 4 titoli: scaricare da Datastream i Prezzi annuali su 11 anni. Compute the returns, the variance-covariance matrix, the minimum variance frontier (with a chart). Show on the graph mean and standard deviation of the four stocks. Where is the market index on the graph? Comments.
Take the 1 year  Euribor as the risk free rate, show the graph of the capital market line.
Exercise n. 3) 
Test of CAPM: 

Take six stocks and their market index (annual prices on 11 years). Regress the means on the beta and comment the results.
