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! "N ! N ! "N
0.3 > 0 0.3 > 0 0.3 0 0.06
0.6 > 0.3 0.3 = 0.3 0 0.3 0.09
0.9 < 1.1 0.3 < 0.8 0 0.5 0.12
1.5 < 2.1 0.6 < 1 0.3 0.2 0.15
2.1 < 3.1 0.6 < 1 0 0 0.18
3.1 < 4.1 1 = 1 0.4 0 0.21
4.1 < 5.1 1 = 1 0 0 0.24
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18 qpwaw propNon 3 NX AT

C B A D71y 2¥n

P R P R P R
1/10 - 20 1/4 -4 1/4 -8 "Mn'oo
6/10 0 1/2 8 1/2 16 7NN
3/10 50 1/4 12 1/4 24 "M'U9IN
RV

NINIY N7NIM [IN07 X

nnnuan oTm [NV .a

INNO
NNIY-N7NIN [IN0p
A oprinoe

E(R,)=0.25x-0.08+0.5%0.16+0.25x0.24 = 0.12 = 12%

Var(R,)=0.25x(-0.08-0.12)° +0.5x(0.16 - 0.12)* +0.25x(0.24 - 0.12)° = 0.0144

o, =+/0.0144 =0.12 =12%

:B ujpzmino

E(R,)=0.25x-0.04+0.5x0.08 + 0.25x0.12 = 0.06 = 6%

Var(R,)=0.25x(~0.04-0.06)° +0.5x(0.08 —0.06)" +0.25%(0.12 - 0.06)" = 0.0036 = 0.36%

o =~+0.0036 =0.06 = 6%

:C upno

E(R.)=0.10x-02+0.6x0+0.3x0.5=0.13 =13%

Var(R.)=0.10x(=0.20-0.13)* + 0.6 x (0 0.13)* + 0.3x(0.50 - 0.13) = 0.0621 = 6.21%
o, =+/0.0621 = 0.2492 = 24.92%
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(R,) 0.12
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o 0.06
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E(R,) 0.06
:C up'no
o 0.2492
COV,.=—F5<= =1.92
E(R) 0.3
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E(R,)=0.25%0.04 +0.5x0.06 +0.25x 0.08 = 0.06 = 6%

NN
.X

1 oda

Var(R,) = 0.25x(0.04 —0.06)* +0.5x(0.06 — 0.06)* +0.25x(0.08 — 0.06)> = 0.0002

o, =+0.0002 =0.0141=1.41%

E(R2 =0.30x0.16+0.6x0.12+0.10x0.08 =0.128 =12.8%

12 00)

Var(R,)=0.30x(0.16 —0.128)° + 0.60x (0.12 - 0.128)* +0.10x (0.10 — 0.128)* = 0.0006
o, =~0.0006 = 0.024 = 2.4%
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