OO0 gupiaozhishiba.com

Jbobotgtdbbootdtubon_dboottdbototduo
-0t

Joooogogododod

oougoogd
=0.3*0.3*100+0.3*0.3*144+0.4*0.4*169+2*0.3*0.3*120+2*0.3*0.4*130+2*0.3*0.4*156 = 139
200000000000 =wl*wl*0 010 0O O +w2*w2*0 U 20 O O +w3*w3*
0300 0+2*wl*w2*0] U 10 20 O O O +2*wl*w3*0 U 10 30 O U O +2*w2*w3*[]
2030000

Joboogogbotuodod

00000000 =0.1%2%+0.3*4%+0.4*10%+0.2*20%=9.4%0 0 0 0 0 0 O O =0.1*-
396+0.3*3%6+0.4*7%+0.2*10%=5.4%0 0 0 0 0 0 0 O O O O =50%*0.094+50%6*0.054=
0.0740 0 O O O =0.1*(9.4%-2%)2+0.3*(9.4%-4%)2+0.4*(9.4%-10%)2+0.2*(9.4%-2
0%)"2=0.0036840 0 0 O O =0.1*[5.4%-(-3%)]2+0.3*(5.4%-3%)"2+0.4*(5.4%-T%) "2
+0.2%(5.4%-10%)"2=0.0014040 0 0 0 0 0 O 0 O O O O =[50%*50%*0.003684+50%*
5096*0.001404+2*50%*50%6*(0.003684*0.001404)~(1/2)*0.89]7(1/2)=0.04780 0 0 O O
00000=0000A00000*0000A00O0+0000BO0O00O*00
O0BOOO+2*0000A0D*0000BI0*0000AIDOD*0000BO
000*00000000000

D0ooooopoUufi201200000005 000000
Jobdbode»tdboooouoooot

ogdoobbbuoooooobood

ogoooobbogoad
OD0DO000000oooode»donoooooos»toooop 0od=1.20
ODoOoooboopU0bb0l20gdobooobboooboboobobon
Joodoobobboboooooobuoggad

oo1/3



OO0 gupiaozhishiba.com

Joooogogg

0000000 O =0.1%2%+0.3*4%+0.4*10%+0.2*20%=9.4%0 0 0 0 0 0 O 0 =0.1*-
396+0.3*3%+0.4*7%+0.2*10%=5.4%0 0 0 0 0 0 0 O 0 O O =50%*0.094+50%*0.054=
0.0740 0 O O O =0.1*(9.4%-2%)"2+0.3*(9.4%-4%)"2+0.4*(9.4%-10%)"2+0.2%(9.4%-2
0%)72=0.0036840 00 0 0 0 =0.1*[5.4%-(-3%)]2+0.3*(5.4%-3%)"2+0.4*(5.4%-7%) "2
+0.2%(5.4%-10%)"2=0.0014040 0 0 0 0 0 O 0 O O O O =[50%*50%*0.003684-+50%*
5096*0.001404+2*50%*50%* (0.003684*0.001404)(1/2)*0.89] (1/2)=0.04780) 0 0 O O
00000=0000A00000*0000ADO0CO+0000BO0000*00
OO0BODOD+2*0000A0O0*I000BID*]000ADDOD*D 00 OBO
000*00000000000

Joogoogododod

00000, 00000,000000.(55+7,5+11.5)/3=8.67%

Jogoododotdbotoboobooouoububooboon
HEN

Jobdobboobouobboooboooboboobobooon
Jodduoilcoouobobosggoouoryvbooooboobbooooo
O“ 30%0 00w ooooga” o
Joddobbbudggouobobbuooooboobbgoooooobbod
Joodobobbuobooooobobugaad
ogoobbbogooooobod

ogooobbogoogoon

Joot® 0o dioddo” doougouoood
Jobdobuooboobouobougoogd

Joon

0000000000000 .pdf

oo2/3


/neirong/TCPDF/examples/output.php?c=/book/33863705.html&n=如何计算股票投资组合的概率.pdf

OO0 gupiaozhishiba.com

Joogoooooonn
Jooooooooooon
Joogooooopoogooon
Joogoooooonn
DOo0ooooooo000dodoomn.doc
Joogooooiooiooiooooooon..,

Oooad

Ooooooooono
O00000Oooooooooog
https://www.gupiaozhishiba.com/book/33863705.html

0os3/3


/author/63544134.html
/chapter/64426652.html
/chapter/71593952.html
/author/72794200.html
/neirong/TCPDF/examples/output.php?c=/book/33863705.html&n=如何计算股票投资组合的概率.doc
https://www.baidu.com/s?wd=%E5%A6%82%E4%BD%95%E8%AE%A1%E7%AE%97%E8%82%A1%E7%A5%A8%E6%8A%95%E8%B5%84%E7%BB%84%E5%90%88%E7%9A%84%E6%A6%82%E7%8E%87
https://www.gupiaozhishiba.com/book/33863705.html
http://www.tcpdf.org

