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$MMOINY

:A L, BNV OV PN MLV NoMnom Pno (1

E(RB)=20% | E(RA)=8%

6(RB)=24% | o(RA)=18%

(Prago =1) 1 NN B-Y A NXIWN P2 OXNND DTPHRY NN

,NMINM PNV NX 201070 PPN DY NRIVNN PN NNV NONIN NX AVN X
AT OV MNY NPENNID Ny
(DY OPON 5 57ND)
W(A) =0.25 ; W(A)=0.5 ; WA)=0.75 ; WA) =0 ; WA)=1
-1,-0.5,0, 0.5 : DXN2N ORNNN MITPN NIV /N PYO DY NIy .2
PO NOMN NYINI NYDPY MIXNIND DX ,DOUIN MYNNINI INNM
25 NN INNNY NN NINDN) 2-) 'K DIXDYDN MY PINN 1PN NMLO)
ANNN XN NOIYN 123 DY DRNNN MDTPN SW DIPNN

770 D2 YW NIRIWNN 1PN MV NXIVNN NOMN PND .B-YA NN 2 nny - (2

5(RA)=0.15 | E(RA)=0.08

o(RB)=0.10 | E(RB)=0.15

(DN DTPN) Py, =0

P51 DY PNN NMVOY PXNN NOMM PXNN JPN NPV NX AVN .N

MYPYN PPN XINNDD 11 ,-1-5 INY NMINN 2 P2 ORNND OTPN IYND .2
P03 1119) XY/1D) LDON I )NDYDN DNV

.9.013%-5 NNV NPINN XNYN 257197 DNIDN PPN DY 1PNN NMVD L)
T B 173102 NYPYNN MYYY NN ,PYNN DY DXIYAN NOMN 0
(DOND MY DORNNN OTPN IWND) 160%-10

2909200 V) Y01 NIYINY PN 9N NOY0 IMT WIPYN ONXN .7
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ANV P2 VP PR IVYN,B-Y A NI ONY P Mm»dp pwva (3
DV PNN MLVD .5% NN B 10 5 10% NN A 11 DY DXIWNN NONIN
.30% NN B 1710 MINIWN DY JPNN NMOVDI 20% NN A 7170 MINIVN
.30% SV PN NMVD HYA PXNA PNYND DIDND WPYN N
DV NOPYN NN 2VN 1B-1 A NMMINK DY PXN MIAY 1N NNIN IV NNN
PONN DY HAPNND NMANN NRIVNN NN PPN 1IN DO

.B-Y A M)nn 2577970 YINRNDI1NHN NIP0N DY PINN NN NNN .2
Y PN DYV NRIVAN NOMIN PN JPNN NMVD NN

NMYN NOMN PNIPOY 29D A 71PN DY N9 TY B 1N .B-YANMN 2 mnn) (4
3 VI 12105 (AN NDI NYY MNWM AN DM DO NOMNN IDIDD)
.1-0 0P NYINN NV P2 OXNNN DTPN

1NN A 1792 5952 WP KD 1270 KW WPWN N
LDYNIN 92 N PRI 112 XI/ND)

.B 17121905 Y9 NN WPYW ND0Y WIIN WPYH .2
LDONNN G2 WM PRI 1193 NI/

£ (DONPNA NN PRI W) NN NWNN IR DND (5
SNV DYOIN POINY KIN WPWNY S9VIND MYPWNN PPN N

PNATYN 29-2Y (MPWON NDIPY) TMDPWN 1IN M DY PPN IMA VIV DD .2
JPYIND

NN OV 1PNN NOVON TN N0 DY PPN NI Y M PR )
JMN MDONN

PN DY PNN NMVD IN,0-D TNV NN YNV P OXNNN DTPN IWND .7
.0% 1N N0 DN

MDY 243 MAawn .0

.5% S¥ 1PN NMLOY,10% SV NRIVN NOMN A MIND .NPINHONY MINDI Pwa (6
P2 ORNNN OTPN .10% SV 1PN NMVLDY 20% DY PRIV NONIN B 170D
.0.2 NN NYINN
MY NN NINN PNWNI 257N PPN DY JPNN DMV N N
DV 112701 NN DIIPNY IND TUN 71PN DO NYPYNN NPXNMNIN )N .2
INPINT ONYN ADNNN PN

YV INIWNN NOMNY NN ONWN 2571070 PPN DY 1PN NMVDOIN L)
112% NN
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YNV PO YPYND D107, MNS DY DI TN PTYNN N0 XIW WPYN (7
s MININ NPIND

Z 7w | T nomn

3.8% | 7.4% | E(Ri)

8% 30% | o(Ri)

p(R,R,)=0.255
D) -y T MY N LN

N7VN2,NIDDN MNAN Z NPINAINYPYN DI NNX DI NWY Wpwnn .2
D20 NAND

,(T=Y2Z) DPINN YNWN A5NNN PENA VPYNY N2 NN WPYND L)
D0 PNOND NIVNI

™MD ,INY TNONN T NN INYPYN 53 NN I1DI0 NWY WPwnn .7
.MN NN

IDI0N MNAN Z MINAINYPYN DI NN 157D 1N XD NIDNL WPYNn .0

NIV MIAIVN

JEP=17% , 6P =22.5% : W, =0.25, W, =0.75 .X (1
EP=14% , 6P=21% : W, =05, W, =05
EP=11%, 6P=19.5% : W, =0.75, W, =0.25
EP=20%, 6P =24% : W, =0, W, =1
EP=8%, cP=18% : W, =1, W, =0

RYEA ] .EP=12.8%, cP=8% : W,*=0.31, W,*=0.69 .N (2
N2 T .EP=115% .)
.EP=11.9%, 6P=30% : W, =138, W, =-0.38 .X (3
.EP=8.45%, cP=20% :W,*=0.69, W,*=0.31 .2
Qo A JOIND N (4
22 (5
.oP=4.8% .) W, *=0.85, W,*=0.15 .2 .6P=9.04% N (6
N (7
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