Asset Y Returns

Bivariate Normal Distribution (correlation = 0.7)

3_

OF
S
gof
C L.
)
© e o2
® © e
e nee o “‘,
y o A J
ol & 8% o1 ©
~ 3’.'.\"‘ ...‘.
@b 5708 *
] !.' )®
v (38 N e
S [
X o T (8
M A
¢ « s 209
° WAL !
» ‘ %
e R
" 8% o
.
. P &
P
®
L ]

(Correlation: 0.7
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