
&&��� "TTFU 1SDJOH 5IFPSZ 4QSJOH����� 4UVEFOU *%�����������������������������������

"TTJHONFOU �� %VF EBUF� 'FCSVBSZ ��
 ���� CFGPSF ���� QN

2VFTUJPO � 	 �� 1PJOUT
 4DPSF����������������������
"U UIJT NPNFOU
 BMM PG ZPVS BTTFUT BSF JOWFTUFE JO BTTFU " XJUI UIF GPMMPXJOH SFUVSO BOE
SJTL DIBSBDUFSJTUJDT�

E(rA) = 10�

σA = 10�

"OPUIFS BTTFU 	DBMM JU�#�
 CFDPNFT BWBJBCMF� UIF DIBSBDUFSJTUJDT PG # BSF BT GPMMPXT�

E(rB) = 20�

σB = 25�

� 'VSUIFSNPSF
 UIF DPSSFMBUJPO PG "�T BOE #�T SFUVSO QBUUFSOT JT ���

2VFTUJPOT�

	�
 6TJOH ."5-"# UP XSJUF EPXO UIF TZOUBY 	�N ųMF
 GPS EFUFSNJOJOH UIF PQUJNBM
XFJHIU 	X
 PG BTTFU " BOE # JO PSEFS UP BDIJFWF UIF MPXFTU WBSJBODF
 PS
 JO PUIFS XPSET

EFUFSNJOJOH UIF PQUJNBM XFJHIU GPS UIF NJOJNVN�WBSJBODF QPSUGPMJP�

	�
 'JOE PVU UIF &YQFDUFE SFUVSO BOE JUT WBSJBODF PG UIF NJO�WBSJBODF QPSUGPMJP VTJOH
UIF ."5-"#�

	�
 #Z SFBMMPDBUJOH ZPVS QPSUGPMJP UP JODMVEF TPNF PG BTTFU #
 IPX NVDI BEEJUJPOBM
SFUVSO DPVME ZPV FYQFDU UP SFDFJWF JG ZPV XBOUFE UP NBJOUBJO ZPVS QPSUGPMJP�T SJTL BU
σp = 10�� 	)JOU� 4PMWF GPS WB 
 OPU GPS UIF WA
�

/PUF� :PV NVTU TVCNJU CPUI UIF�N ųMF BOE ZPVS BOTXFS JO UIF OFYU QBHF�T TVQQMJFE
TQBDF�

"TTJHONFOU � &&��� 4QSJOH ����� QBHF����

6204641283



&&��� "TTFU 1SDJOH 5IFPSZ 4QSJOH����� 4UVEFOU *%�����������������������������������

"TTJHONFOU � &&��� 4QSJOH ����� QBHF����

6204641283

1) WA ' D.7143 WB
: 0.2857

2) Expected Return : 1.1286 a 12.86%
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Additional Return that can receive

is 15.714% - 10%2 5.714% *


