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A 02  

PJ P RA  PRA (RA – E( RA)) 2
(RA – E( RA)) P(RA – E( RA))2 

  50%  15%  0.075  -0.002  0  0  

  40%  18%  0.072  0.028  0.0008  0.0003  

  10%  05%  0.005  -0.102  0.0104  0.0010  

E( )= × = 0.152 

= 15.2%  

01 

m

J
iiJJ

m

J
iiiJJi RERPRERP

1

2

1

22  

= 0.0013  = 0.0360= 03.60%01 

B 1.5  

PJ 
P 

RB  PRB (RB – E( RB)) 2
(RB – E( RB)) P(RB – E( RB))2 

  50%  20%  0.1  0.044  0.0019  0.0010  

  40%  12%  0.048  -0.036  0.0013 0.0005  

  10%  08%  0.008  -0.076  0.0058  0.0006  

E( )= × = 0.156 

= 15.6%0.75 

m

J
iiJJ

m

J
iiiJJi RERPRERP

1

2

1

22  

= 0.0021  = 0.046= 04.60%0.75 

: 1.5 

PJ P RC  PRC (RC – E( RC)) 2
(RC – E( RC)) P(RC – E( RC))2 

  50%  15%  0.075  0.01  0.0001  0.0000  
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  40%  20%  0.08  0.04  0.0016  0.0006  

  10%  5%  0.005  -0.11  0.0121  0.0012  

E( )= × = 0.16 = 16% 

0.75  

m

J
iiJJ

m

J
iiiJJi RERPRERP

1

2

1

22  

= 0.0018  = 0.0424= 04.24%0.75 

3 .04  

      MV  BV 

E(R) 

  )B(B=  0.25  

A  60000  21972 0.152  0.0360      0.3662  0.25 

B   30000  9000  0.156  0.046  0. 3 0.25  

  

30000  11700  0.16 0.0424  0.3896  0.25  

  120000     B=  = = 

0.3556  

3 .B B D0.25  

 =  ×B   0.25  

30% = 20% × = %
%

= 1.5   0.50  

)BV (   = B   × 0.25  

)Bv(   =1.5  ×120000 =  1800000.25  

BV  =)Bv( – )Bv( 0.25 

BV  =180000-= 33672 146328 0.25  

)B (  = BV ÷ MV  0.25  

87528 )B (  =  146328 ÷30000  =4.87 0.25 

  

A  BV  A  21300 

B  4,9  =5  
4 . .
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 )r=-1 (   . 
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 0.5 

Clic
k t

o buy N
OW!

PDF-XCHANGE

w
w

w.tracker-software
.c

om Clic
k t

o buy N
OW!

PDF-XCHANGE

w
w

w.tracker-software

.c
om

http://www.tracker-software.com/buy-now
http://www.tracker-software.com/buy-now


  

 5  5 
 

=   .

. .
 =  0.541 = 54.1%    0.5 

= = .

. .
= 0.459= 45.9% 0.5 

 :  
RP = WA.E(RA) + WB. E(RB) 0.25 

RP =  ( 0.541×0.152)+( 0.459 × 0.16)= 0.0822 + 0.0734= 0.1556= 15.56% 0.75 
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