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A, = 5.0489, q, = (0.328,0.591,0.737);

A, = 0.6431, g, = (0.737,0.328,—-0.591)7;
A3 = 0.308, g3 = (0.591,-0.737,0.328);
w = (wy,wy,w3) 2EEMUEE (TE] wi+wi+w?=1)

a. &I var(X;+X, + X3)

b. K& max Var(w; X, + wo X, + Wi X3)

c. SKER min Var(w, Xy +wyX; + waXs)
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