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"~OCRAMME: DE CAL.~lIL D F. "OL.... TIU~~ 
IndIce BRVM 10 

Volatilité Indice BRVM 10 

RESULTATS 


N - nombre(Sj) 55 


m :mor~n ne(L) 0,002.)57 


m' =somme(L') 0,127271 

d =m'/(N- ! ) 0.002357 

variance ""d* S 0,018855 

volatilité -yarJanu"'O.5 13,7JI% 

,RI' 1 " 
~ ( L - m)'" SJ/ 5J-! '" ln IN1) 

, II i 
100,44 0.0000 0.000000,""""'" 

-O.O5~7 0,00655292,63 0.9222 

89,96 0.9112 -o.0192U o.ooosss 
0,_ -0,0001 Il 0.00000089,95 

92,07 1,0236 O,Ul)29S o.oooso 

~,OOI73991.91 D.ml "00000' 
O,OS.72697,08 1.056.1 ' ''''''' 90,32 0 .9304 -0.012176 0,0052011 

89,55 O,W l ' -0,008562 '0000" 
86,90 .o.O)()O)90.9704 O.""" 
86,19 O,!0'9 13 -O.OO1IM.4 O.(l()()O61 

1.11001 O.cIOO6i1686,25 0.000000 

86,06 -Ù.Wll(t~ OJ'IOllOOS0.9911'1" 

84,47 0.981S ..(I.0 1~648 0,(00)4 8 

(1,931078,73 O,(I(M9S2-0.070372 

75,88 O.%J~ ·0,0)61\7\ O.OOI3 SY 

76,67 O,OIOlS?1.010<1 0.000107 

1,00.1777.03 o ...... 0.000012 

J.O()} 1 77,27 0,003111 0,000010 

75,21 O.973J -0.027021 0,0007.\0 

72,33 0,96 17 0,I)01 52S-O.oJ904S 

73,36 1.0142 O.O l " I~O 0.000200 

73,02 O.9')~. -0,004645 0.000022 

O. I )31S~ 0,01713083,42 l, t"'" 
79,68 0.9552 ·O,0<I5!69 0,0.:>2104 

72,63 0,9115 .(l,09l641 0.008581 

73,01 U 10S2 0.005218 '000'" 
72,91 0,991~ -0.001371 0.DOOOO2 

72,22 O.990S -O.OO9S051 0,"""" 

0.0000,([ 71 ,76 U.'J9)~ -o.00619(l 

84,11 1. 172 1 O, IS8i~S O.02S217 

77,10 0.91~7 ..0.087022 0.007573 
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Il 1 Il Il 
J'ROCJt.\I\1/1l'E DE CAt.CVl.. DE VOLA 'l'IUT!!. 

lIIdi aRVM Composilf' rb 

Il lL 
VolSllilitê Indice Composite 

RESU LTATS 

N - nombrf'(Sj) 55 

m - moyennt(L) 0,001831 

m' "'somme(L') 0,098863 

d -m'/(N-I) 0,001831 

variance - d*8 0,014646 

vol:ullltê -variance" O.s 12,I02~.. 

C C'SI RI 

.. Sj ISj· 1 lu(!lj l "' 4 ]. - III )' 

(),IlOO'J 0.000000 97.76 0.000000 

~.OSSI46 o.oon70O,91 Sb69.53 
.c,ON6S1O.'Y/5167.35 ."""" 


87,13 .0.001521 0.000006 O.'N iS 

O,OO6n367.66 1,0063 o........ 

1,000)267,70 o.oOU228 o.

O.().(06b7 0,00165-1I.O~U91.34 
O.OO3:?~~66,25 O.~443 .().O~7'W 

.O.OJ(,c()\ n,0002?664,63 O.?S35 

.0,01'1282 0.0003"1263 ,21 0.150') 

0.053010 O,OOll\1087,74 1.0$44 

0.004270 62.19 O,H67 .Q.OI>S~ 

O.Q9% .o,OOOJ6S62,16 0.000000 
,0,9 731 -0,0266-12 0,00071060.00 

0.')425 -O,o:snl9 0.00)$0775.40 
0.9721 .o,OlU4? 0,0007'>873,30 

I)JXlOOlllUlO~J 0.00510673.69 

0,003)16 O,OOO()IOI.OO~t73.92 
74,76 1,0114 O,f1!1 l00 O,OOO llS 

..Q,013~H O,0005b)73.01 0.\1766 

-O,018M-I71,66 0,9815 o.~~ 

_O,OOOSiS71 .62 o.o.
71,36 0,9966 .c,(m.ln 0.00001 1 

O,OS, ISI 77.66 1.oon 0.00139' 

1),1101694 74,74 -O,0.4IIS 4 O,9S9J 

~.01Q82{.10.9 .>16 O,OO>OI S69.63 
-0.(0)30969,40 0,9967 fJ ,OOOOIl 

~,OI08660,%91 0,00011&66.65 
-O,(I()!)(l7266,03 0,9'>10 O,OOOOSl 

.(I,ooll710,9921 O,{)(IOOS467.53 
0,13 7 19(11,141<l O,OlM2177.46 
.(I.0~1S70.94S4 0,00315473.23 

71,57 0.9n3 -0.0"22929 0,000526 
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11 li 
PROCRAMM F. DE CALCUL Of VOLATlUTE

'"ktBRVM 'lndul lrlHc ; Il 


1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 
1 

Volaljlilf Indlu BRV1\! ' ... J .... lri... ( , .... ) 

RESVI,.TATS 


, -..ombro(Sj) 
 " 
m - moyt....c(l.) 1).00 1550 


m' ..omITH'(L' ) 0,<1'9096 


• "",,'I(N- I) 0.001050 


varl . n<:f 0,013199 "'d·. 
, '<)Iatlllil · url.ac.... O.! ..""", 

L · L' SJ RJ 

- ,,, (ltil AI L _ Ill "" SJ / Sj- ' 
,1 , 

0,000000101,07 0,0000 0,"""'" 

0....,,,-0,06700294,52 O,9H2 

0,00071691 ,99 O,\l13l -0.021132 

O,(lO.46(;.1 0,00002192.42 u»n 
1,0 ;1(, Om l~1 0 O,()OO.l5894,42 

0,97(>3 fI,noo516 92,18 -O,PNom 

U,OOlU997,27 1,0 5S! U.OSH'" 

O,saM -0, 110472 0.01 451 486,23 

, -0,02..'>19<;1 O,OIlO.'iOl84,32 09m 

O,(lOO(IOI84,39 0,"""'" 


84,81 1.0050 
 O.OOOOH 

83,96 0,9900 

0.004965 

-0,010073 O,OOIl IOI 
; 

1,0011 84 ,10 0.001 666 .-, 
0,11 )(1) 0,00091181 ,60 -0.030177 

O,96lQ78,50 .{).O38731 om l500 

76,45 0.9739 0.000100-O.Ol6462 

76,42 0,_ -0,00039'2 '000000 
O.I)J(ll l577,28 1.0113 0.01119 1 

0,00111 1178,31 1.013,) o.OIn"O 
0,\I(0.0I1)75,56 -0,0357<18 !l,OO I278 

l.()Q8S 1J,000071 76,20 0.00804 

0,00719276,75 1.0072 00000>2 

-O,Ol bSSl 0,00027475,49 0.9106 

1,012; OJ)I~91180,98 0.01U202 ....,76,66 -0,05<1822 0.003005 

74,16 -I).1IJ3 r55 0,0010990.%74 

0,9676 ..o.012 8\1!S 0,00101271 .76 
73,46 O,01J.414 O.OOO54~l.oon 
72,63 o,93P ..o.O I I.l6l O,OOOlZ9 

.().()(\0141672,31 0.9956 0.000019 

80,23 1.1/m 0.10~ll 0.01010] 

74,59 .Q,OnS91 OmS31)0.9191 

71,29 O,9SS8 -O.G4S2W 0,001048 

. 
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1 
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1 
1 
1 
1 
1 
1 
1 
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1 
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-IIIl Il 
l'R OC RAMME DE CALCUL DE VOLATILITE 

ln(\ ] . 8RVM ~r. I..'& r. blico

Il 
VolatlHtt Indk. BRVM S.r.. lrn Public> (sr) 


RF.-SUI.TATS 


X - nombt«SjJ " m .m,,~.nn«L) 0,002673 


m' .., ..... mf(L') O, I44J5' 


d ....., · I~ .1) O,O016?3 


, .. rl . nn ",., 0.Otua5 

.,·arlaf>Cf~O.s IJ.'14 "'","o"dllli 

L L'RJSJ 

- Si ISi-1 "' IM{Ujl " 1 L-OJI)' 

" 
1 

101 ,22 0,0000 ' ,,,,",,,, ',,,",,,,, 

0, 8<1)1 ..(), 1J)052 0,01211190.40 

87,61 .o.o.\ lJ49 0,0009830.9691 

0,<I0000<)87 ,57 0,999$ ~.OOO4 S 7 

I ,U I2988 ,70 o.om21 0,000]64 

89,54 1,0095 O,00'J.I2(, 0,""'" 

0,(0 1).1 192,88 UU71 o.o}6623 

Cl,9S.$ 0,001 7<)289 ,03 .()JIoI233~ 

88,48 0,'1938 O,00C(l3~·0,00619' 

0.98 )6 .87,03 ·O.O I652~ 0,000213 

86,31 0.99 11 .0.00007 O."""'" 

1,001$ 0,001 SOS 0,000002 86.44 
u,9\)Q(j86,35 ·Q,OO I().l2 U,OOOOO I 

83,81 .0,029856 0.9706 0,000II9 . 

74,68 0.11' 11 .o, 11B-'!I o,OU lII} 

71 ,84 .a,Ola77 1 0 .001 $03 . "'0 

74,53 I,OliJ 0,036760 O.OOUS I 

74.59 l.~ 0.000lI05 .-, 
73,89 O. II'~JoI) . 0.009419 0,000011'.> 

72,47 U,9M O,I)(lIOJ77~Ol~ 

.o,07CWSl 67,54 o.91~ O.M%4 

0,011 7S 168,75 1.0179 O.1lOOl 15 

69,47 I.III OS O.OI Ùo' I3 O,oooHI9 

80,OC O, OI9') I ! U S16 O.J~lJ32 

81,73 1,0216 0.02 1394 0.00045. 

70,97 0,85$1 ..0, 141164 0.01 9\127 

72,39 1,0lOO O.OIUIi 0.000392 

69,60 .(l,0)9lOo10,% 15 0,001545 

68,21 ..o,0201n O.Q00.4070.9800 

..o,OO!K)567,61 0.9912 0.00001& 

74 ,78 O,I OO79S 0.010160 L! G60 

69,99 0.93S9 ..o.~I91 0.0<») 82 

0,000 14269.16 0.98& 1 .(l'o11 9JO 
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1 
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Il Il Il 
rROGRAMI'>1E OE CALCUL oe vOI.. ...TlLlTE 

Indice BRVi\I Flunc1i 
Il 1 
Vol~,m,c lnule~ BR"'\! f'in~nc(" (fin) 

RF.~tJLTAYS 

nombrc(Sj) 55f" 
m =mo yen nc(L) 0,008347 

m' =somme(L') 0,450755 

1 ;m'/(N-I) 0,008347 

"3ri ante -<1 *8 0,066779 

-vari(lnce"O.5 25.842%\,ol.lil i, O: 

Sj 

1 
104,69 

101,67 

102,49 
101.45 

101.45 
105,92 
125,1 2 

115,72 

115,21 

107,07 

107,07 

107,07 

107,05 

106,36 

106,30 
102,04 
98,01 
98,21 

106,95 
107,57 
108,38 

99,77 
101,95 
103,65 
93,53 
86,72 
90,26 
87,38 
90,28 
90,4' 

133,70 
125, " 
125,78 

Rj 

... ~j I Sj· 1 

'0000 
0,97 12 

1,008 1 

G,9S99 

1,0000 

1.0441 

1.1813 

0,9249 

0.9956 

0,919) 

1,0000 

1.0000 

0''''' 

0.9'JJ6 

0,911').1 

O.9 S9Q 

."OS 

1,0020 

1.0890 

l.(xm 
ums 
0,020/\ 

1,0219 

1.0161 

O,902~ 

0.9212 

1.C>40S 

o,~SI 

I ,Oll2 

I,OOlS 

1,~7U 

0,9'60 

1.0051 

C'C 

, ,, tRil -: 1 , •• .,.. l' 

0,00000110,""""" 

n,OOOSS7..0,029171 ....., '000065 

-0,010111') 0,0001004 

0,0000000000000 

0,0431111 0.001859 

0,166539 O.02nS2 

.0,018100 0,006\00 

0,000020.0,004417 

..(1,073214 O,ODSJ69 

.0000000,""""" 

0,000000 0,000000 

..o,nonUI7 0,000000 ......,.o.~ 

O,(,lOI)()OU-O,OOO5M 

O,OOlilPl 

.().f)tO?9j 
<, """'" 

(i,OO , b]4 

0,002039 0,,,,,,,,," 

O.OlISlB o.OOllbl! 
O.U(l51~O Olxxm.1 

O.OO7SOl 

-0,082776 0,1)06./\52."""" 
O,()OO.I/>7 

O,OIG5J7 

O.02 '6 IS 

0,00027J 

..0,1 02131 0.0105S5 

.().0 75 SI1S O,OOH15 

O,(l.lOOIO 0,001 601 

.Q,OJZ42S 0.0010$2 

O.OJ26S0 0,0010066 

0,001711 0,,,,,,", 

0,)90912 O,lHSll 

.Q,066I6S O,oo.U78 

O,OOS IOI O,OOOO2() 
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1 

1 

1 

1 


Il Il Il Il 
PROGRAM M E DE CA LCUL D E VOl..ATI t. ll'l'! 

lit" DRVM Tm'it ~ 
Vo'atm! ~ lndj ~c mW)\'l Tn' Asport (frsp) 

RES' )LTATS , ==oombre( Sj) 55 

," ~oyenne(L ) 0,002186 
,n' =somme( L') 0, 118038 

--m'/(N- ' ) 0,0021 86 
° 
p riaA( C "'d"S 0,0 17487 


ul~ I [l1r~ "variance"O.5 JJ,224% 


Sj 

95,96 

64,67 

84,54 

81,64 

81,25 

82,63 
81,29 

81,02 

77 ,45 

74,96 

74,96 

73,56 

78,98 

77,76 

76 ,38 

75,00 
75,00 
74,45 
74,13 
74 ,05 
75 ,44 
74 ,64 
74 ,20 
73,02 
73,02 
72.73 
72,90 
70, 22 
70,22 
70.49 
86, 56 
86,56 
86,56 

Rj 


" S/ ISJ·' 


.
0.1321 

O,Il9MS 

O,9<l~1 

O.?9}2 

1.0170 

0.'1831 

0,9961 

O.9S S9 

0.%7') 

0,0000 

Il,981] 

1.0717 

0,9&4 6 

O.9~lJ 

0,981 9 

0,_ 

0.9921 

0.9957 

O.~&9 

I,O I U 

O,95~ 

""'0 

O.98~ J 

o. 
0,_ 

1.0023 

."', 

0,0000 

1.0038 

1.211ro 

0.0000 

o._ 

L 

~tr, (II.il 

o._ 

-0.115110 

.o.OO I:iJ7 

·(l.OJ490S 

-O.OO4m 

O,O l6W 

-0.0161SO 

.{l,OQ.un 

.(),045063 

·0,012678 

0,000000 

.(l,O IUn 

0.0711)',1) 

·Q,Olj '67 

-o.OI19Q(, 

-0,01 82)) 

.000000 

_0,007 360 

-0,0(4)0) 

-O.OOIOSO 

O .ol ~97 

.0.0 10661 

400S91 2 

.O,Ol 60~1 

0,000000 

-'J.OOW19 

0,002335 

.(l.011-lS5 

0,000000 

0.OO.'~3~ 

O. l1)S~61 

0,000000 

0 ,000000 

c' 

" I I .• ln)' 

0,000000 

O.O IS668 


O,IJOO('!(\2 


O.OO 12 1 ~ 

O. OOOO! J 

o.""""" 
O.0002~7 

0,0000 11 

O,O I)2().1l 

O.OOI ()(,S 

0.000000 

0 ,(00)55 

O.OOS05" 


0,0002 42 


0 ,0QI),\21 

Il,000;;2 

O,()()()IJC)O 

O.I\()(I\I$.j 

0.000019 

O,OOOOCII 

0,0003 46 

0,000114 

O,UOOQH 

0.000257 

0,_ 

0.000016 , 
0,00000' 


0.0(11 40.) 


0,000000 


0,000015 


O.(),I2t76 


0,000000 


0,""""", 
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1 

1 

1 

1 

1 


1 

1 
1 
1 
1 
1 
1 
1 
1 
1 
1 

1 

1 

1 


I,'ob (illl ~ Indice URVM Olo l "bM llolI (O1~1) 

RESULTATS 

N -Ronlb~Sj) " 
m

.' -rn"yun-(I.) O,OOIHO 

=somnI<'(L') O,Oi71 10 

d = rn '!(N·1) o.al)I~30 

varb"f~ ..... OA ',4)9 

~o\.tJlh~ - ••ri .I\C.~ O.5 10.695% 

SJ 

., 

95,69 

89,69 

86,28 
84 ,17 

86.43 
85.74 
85,80 

86,97 

86.79 

82,99 

82,99 
82,95 

82,65 
81,62 

80,57 

79.70 
79,52 
79,21 
78.46 
77,08 
75,92 
77,11 
76,87 
78,06 
73,89 
73,49 
64,81 
62,20 
72.49 
70,67 
69,55 
67,90 
66,66 

PRO(;nAMME DE CALCUL OE VOtATlt. ITE 

lodk~ IIP.VIII OhtrlbMlion 

L L ' 

- SJ / Sj· ! ~ ''' ,Rj) - (l, - AI r 

Ri 

I>.OOO'J 0.000000 0.000000 

0.9173 -Q.0647~j 0,004193 

tI. ~:m -O,OJ8161 O.OO ISO! 

0.9755 -o,0141S9 0,000613 

1.0269 O.02M% 0,000700 

0.9920 -O.OO801S o. ~ 

1.0007 0.000100 0.000000 

1.0136 I),Oll5-U 0,000193 

O.w79 .(1,002072 O,l:looQo.l 

O.9~62 .0,04417 1 O,OO1(JQ..l 

,.  0.000000 0.000000 

0._ -O.<lOIMi2 0.000000 

0.\1%04 ; -0,001613 0.00001) 

O.yij7S -Q,O US40 O,OOO l H 

0,9871 4.0 1 2~8 O,OOOlt.ll 

0,9391 .o.O l0ti7 0.000118

G,.!I9i7 -0.00226 1 O.OOOOO~ 

0.<1061 -0,001906 O.lIUQU15 

0.99(15 -0,00\1514 0,000091 

0.9824 .o.O ln45 0,000315 

o.9aso -0.01$1604 O.OOO23() 

1.01S7 0,01 S~S) 0,000'242 

0,_ .0.01»117 0,0000 10 

I.OISS 0.015)62 0,000236 

0.9466 """"'" O,OO)()l.j 

0_ .0,00$<123 0.000029 

0.8819 -o,12 S6S9 0,01$198 

0,95'1 -O,(W II OS 0,001690 

1.1 6$4 0. 15)094 O.01143S 

0.9149 ..o.02 S~Z7 0,000647 

0 .91-12 ..o.0I $n5 O.OOO2.SS 

0.?163 .O.~~0 10 0.000576 

0.98 17 ..0.01343 1 0.000340 . 
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1 

1 
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1 

1 

1 

1 

1 

1 


1 

1 

1 

1 

1 

1 


Il Il'ROCRA.\I ~~It: DE CAl.CUL DE I~OI.ATU. ITE 

'ii IlIl 
1 ,; , • OR'" 1 

I~LT,\TS 
55 

" moycone(L) 0,005799 ''" 
" sommefL') O,3U 121 r.' 
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