OO0 gupiaozhishiba.com

Joodoooou|jpoooodoodoogoo-
HREEN

Joogoogouodoooboon

0 O O =15%*40%-+10%*60%=12%01 0 [ =[40%*(12%-15%)"*2+60%*(12%-10%)"2]\(
1/2)=(0.4*0.0009+0.6*0.0004)(1/2)=0.0006"(1/2)=0.0245

oo oodobdnswdtdii22%
Jo0ooddnd2sdn

000000000000 8%00E(rm)-rf=8%0 betal=1.100 OGMO O DO 0O

0 O E(r1)-rf=8%x1.1=0.0880 [ beta2=1.250 0 Fordd O 0 0 O O O O E(r2)-rf=8%xL.
25=0100000000025%075%0 0000000000000 (E(rl)-riyjwl+
(E(r2)-rfjw2=0.088x25%+0.1x75%=9.7%0 O O betald GMO betad beta20 Ford[ beta

O

wiOGMO OO DO OOw20Fordd 00000

O

D000 00bd00nonooonooooonoog

10 E=0.15*40%+0.25*60%=0.21

200 0 172=0.1"2*(40%)"2+0.2°2*(60%)2+2*0.1*0.2*40%*60%*0.5

0 272=0.1"2*(40%)"2+0.2°2*(60%)2+2*0.1*0.2*40%*60%*(-0.5)
WHooooooboooooooboooooooobooooog
O0000ac ™M2=0 AN2x"2+0 BM2(1-x)"2+20 Ao Bx(1-x)p AB
O00OxOoOooAOOOO

Jogboogogbtdotdboobgn

Jogdobbbudggooobbuoooooobbgoooooobbod

oo1/5



OO0 gupiaozhishiba.com

ERERN

bbb boobuobobooouoobd
oot btobouobboobuobboooga
ooogo

Joogooooo” gobuobobboobouobboobuobboooga
oooobouooobd

oogobbbooboooboboobouoobod

Juogboggodbtubotgbo,btdbtdboobgn

bbb iboboobboobobtooboobboob*>badobo*d
ODD00000=00a00000000000B =0.9%0.12%0.2/00 0.12"20

Joooooogog?

UO0oonDis%x 30%0 8%x 70%L9.5% 00U UOOx OO0
000000 20%x 20%0 x 30%0 0 12%x 12%[L] x 70%0L] 0.02208
I O A 7 <

Joogoogouodooboon

000000000000000000000000000000000:00
0000000000000 00000000000000000000010
0000 00000 =1/3*(-7%)+1/3*12%+1/3*28%=11%

0 O =1/3[(-7%-11%)"2+(12%-11%) "2+ (28%-11%)"2] =2.05%
000=143%0000000000000000000)20

0000 0000 0=1/3*17%)+1/3*7%+1/3*0 -3%0 =7%

0 O =1/3[(17%-7%)"2+(7%-7%)2+(-3%-7%) 2] =0.6 7%
000=820000000000000000000000000
0000000000000 00000000000000000000000
O
000000000000000000000000000000000000

oo2/5



OO0 gupiaozhishiba.com

0000000000000 OO0 O50%*(-7%)+50%*17%=5%

0 O O 50%*(12%)+50%*7%=9.5% 0 O [ 50%*(28%)+50%*(-3%)=12.5%0 0 0 O O
000000000 1/3*5%+1/3*9.5%+1/3*12.5%=9%0 0 0 0 0 0 0 0 O O 1/3[(5%
-99%)\2+(9.5%-9%) 2+ (12.5%-9%)"2]=0.001%0 0 00 00 00 0 0 0 3.08%0 O O
000000000000000000
000000000000000000000000.00000000000
0000000000000 000000000: 0000000000000
00000000000 00000000000010

0000 0000 0=1/3*(-7%)+1/3*12%+1/3*28%=11%

0 O =1/3[(-7%-11%)"2+(12%-11%) "2+ (28%-11%) 2] =2.05%
000=143%0000000000000000000)20

0000 0000 0=1/3*17%)+1/3*7%+1/3*0 -3%0 =7%

0 O =1/3[(17%-7%)"2+(7%-7%) 2+ (-3%-7%)"2]=0.67%
000=82%0000000000000000000000000
0000000000000 00000000000000000000000
O

0000000000000 00000000000000000000000
0000000000000 OO0 O50%*(-7%)+50%*17%=5%

0 O O 50%*(12%) +50%*7%=9.5% 0 O [ 50%*(28%)+50%*(-3%)=12.5%0 0 0 0 O
000000000 1/3%5%+1/3*9.5%+1/3%12.5%=9%0 0 0 0 0 0 0 0 O O 1/3[(5%
~996)\2+(9.5%-9%) 2+ (12.5%-9%)"2]=0.001%0 0 0 00 00 0 0 0 0 3.08%0 O O
0000000000000 00000

0000000000000 00000000000000000000000
0o0oooO
000000000000000000000000000000000000
0000000000

000000000000000

000000000000000

Joogoogogdodod

Jobogooboooboobuoboboobuobboobuobboobogao
oo
OoOo0oobooooobooobooobobooobob@uooooooobon
OoOoooboooobobooobooobobooobobo)yoobooooboo
ogdoobbbogooooooboogd

0oo3/5



OO0 gupiaozhishiba.com

000000000000000000000000000000
000000000000000000000000000000000000
000000000 0000010

0000 0000 O=1/3%(-7%)+1/3*12%+1/3*28%=11%

0 O =1/3[(-7%-11%)"2+(12%-11%)2+(28%-11%)"2]=2.05%
000=143%0000000000000000000)20

0000 0000 O=1/3%(17%)+1/3*7%+1/3*(-3%)=7%

0 O =1/3[(17%-7%)"2+(7%-7%) "2+ (-3%-7%)"2]=0.67%
000=82%0000000000000000000000000
00000000000 0000000000000000000000000
O

00000000000 0000000000000000000000000
0000000000000 00 O50%*(-7%)+50%*17%=5% 0 O 0 50%*(12%)+5
09%*7%=9.5%0 0 0 50%*(28%)+50%*(-3%)=12.500 0 0000000000001
/3*5%+1/3%9.5%+1/3*12.5%=9%0 0 0 0 0 0 0 O O O 1/3[(5%-9%)"2+(9.5%-9%)"2
+(12.5%-9%)"2]=0.001%0 0 000 0000003.08% 0100000000000
00ooo0oooon
000000000@O000000000D)0D00000000D0oNnon
0gooog

00000000000 0000000000000000000000000
00ooO0ooo0O

00000000000D0O000

000000000000000

oo

000000000000 .pdf
Jooooooogoon
ool
Jogooooogooin
Joogoooooogonn
Joogoooion
DO000oooooon0d.doc
Joogoooiooiooooont..

0o4/5


/neirong/TCPDF/examples/output.php?c=/read/46209597.html&n=股票标准差多少合适.pdf
/store/7615.html
/book/7676.html
/book/7921.html
/chapter/9677.html
/chapter/9967.html
/neirong/TCPDF/examples/output.php?c=/read/46209597.html&n=股票标准差多少合适.doc
https://www.baidu.com/s?wd=%E8%82%A1%E7%A5%A8%E6%A0%87%E5%87%86%E5%B7%AE%E5%A4%9A%E5%B0%91%E5%90%88%E9%80%82

OO0 gupiaozhishiba.com

ERERN
guoboggobogon
Jobougobgobougobgd

https://www.gupiaozhishiba.com/read/46209597.html

0os5/5


https://www.gupiaozhishiba.com/read/46209597.html
http://www.tcpdf.org

