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E<- c(0.02,0.005,0.075)
SD<-c(0.1,0.04,0.16)
RO1<-c(0.53,1.00,0.08)
RO2<-c(-0.17,0.08,1.00)
Ep<-3.5
C<-
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matrix(c(SD[1]*SD[1],SD[1]*SD[2]*RO1[1],SD[1]*SD[
3]*RO2[1],SD[1]*SD[2]*RO1[1],SD[2]*SD[2],SD[2]*SD
[3]*RO2[2],SD[1]*SD[3]*RO2[1],SD[2]*SD[3]*RO1[3],
SD[3]*SD[3]),3,3)
vEp<-c(Ep,1)
MEp<-cbind(vEp)
e<-c(1,1,1)
EeT<-rbind(E,e)
Ee<-cbind(E,e)
iC<-solve(C)
A1<-EeT%*%iC
A<-A1%*%Ee
w1<-iC%*%Ee
w2<-w1%*%solve(A)
w<-w2%*%MEp
K<-E%*%w
a<-A[1,1]
b<-A[1,2]
c<-A[2,2]
EG<-b/c
sigma2g<-1/c
if(round(sum(w)) == 1 & round(K[1,1],3)==Ep) 
cat(“OK”) else cat(“FALSE”)
vEG<-c(EG,1)
MEG<-cbind(vEG)
wG<-w2%*%MEG
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