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E(RA)-0.224 E®RB)-=0.195
ER,) = 0.5 x0.224 + 0.5 x0.195
E(R,) = 0.2095 = 20.95%
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(RB-E(RB))ZXPi RB - E (RB) (RA-E(RA))ZxPi RA-E(RA) | RB RA | Pi [ aay

0,0027075 -0,095 0,0062208 -0,144 | 0,1 10,08 10,3 | 1

) )
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