BX1 = 600
Bx, := 1000

Bw

Gewinnerwartungen

=09

sz =1- BW1

B = Z Bx, - Bw,
i

ABx1 = Ax1 + Bx1
ABx2 = Ax1 + Bx2
ABx3 = Ax2 + Bx1
ABx4 = Ax2 + Bx2

ABU = Z ABX. - ABW,

ABp = 880

ABo = Z (ABxi - ABu)2 - ABwW,

ABo = 512.64

i=1.8

ABCx1 = Ax1 + Bx1 + Cx1
ABCx2 = Ax1 + Bx1 + Cx2

ABCx3 = Ax1 + Bx2 + Cx1

Bu = 440
2
Bo = Z (Bxi - Bu) -Bw,
Bo = 480
ABW1 = AWl' Bw1 ABx1 = 1100
ABW2 = Aw1 . sz ABx2 = -500
ABW3 = AWZ- Bw1 ABx3 =500
ABW4 = AWZ- sz ABx4 =-1100
|
ABCW1 = Awl- Bw1 . Cw1 ABCx1 = 1000
ABCW2 = Awl- Bw1 . sz ABCx2 = 6400
ABCW3 = Aw1 . sz . CW1 ABCx3 = -600

CX1 = -100
CX2 = 5300
Cw, =09

1

sz =1- CW1
Cu = Z Cx, - Cw,
i

Cu = 440

Co = Z (CXi - Cu)z :

Co = 1620

ABW1 =081
ABW2 = 0.09
ABW3 = 0.09

ABW4 =0.01

ABCW1 = 0.729
ABCW2 = 0.081

ABCW3 = 0.081

CWi
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Gewinnerwartungen

ABCx4 = Ax1 + Bx2 + sz ABCW4 = AW1~ sz . sz ABCx4 = 4800 ABCW4 = 0.009
ABCx5 = Ax2 + Bx1 + Cx1 ABCW5 = sz . BW1 . Cw1 ABCx5 = 400 ABCW5 = 0.081
ABCx6 = Ax2 + Bx1 + sz ABCW6 = sz . BW1 . sz ABCx6 = 5800 ABCW6 = 0.009
ABCx7 = Ax2 + Bx2 + Cx1 ABCW7 = sz . sz . Cw1 ABCx7 = -1200 ABCW7 = 0.009
ABCx8 = Ax2 + Bx2 + sz ABCW8 = sz . sz . sz ABCx8 = 4200 ABCW8 = 0.001
ABCl = Z ABCx, - ABCW,

i
ABCu = 1320

2
ABCo = jz (ABCxi - ABCu) - ABCW,
i

ABCo = 1699.176
Zusatzliche Daten fir die zeichnerische Darstellung:
c61:=0..Ac
yl(cl) _ AR o1 Verbindungslinie zwischen (0,0) und (Ac,Ap)

Ac
62 :=Ac.. ABo
yz(Gz) - Al ABuU - Al + ABU — Au o9 Verbindungslinie zwischen (Ac,Al) und (ABc,ABL)

ABoc — Ac ABoc — Ac
c3:= ABc..ABCo
ABCu - AB ABCu - AB Verbindungslinie zwischen (ABc,ABW) und
ya(os) = ABy - ABCH-ABU g ABCU-ABW . Verbindung (ABoABK)
ABCo — ABc ABCo — ABc (ABCa,ABCH)
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Gewinnerwartungen

Anlagen eines risikoscheuen Investors

X; = Gewinnim Falle i

Wahrscheinlichkeit fir den Gewinn x;

Anlagemaoglichkeiten

Anlagemadglichkeit A + Anlagemdglichkeit B

Anlagemadglichkeit A + Anlagemdglichkeit B + Anlagemdéglichkeit C
Erwartungswert

Standardabweichung

1200
Al
10007
)
ABu
®
ABCy 800
Y1(G 1)
............ 600-
y2(c 2)
Y3(G 3)
............ 2001
2007
Legende:
Wi =
AB,C =
AB =
ABC =
u =
o =

600 800 1000 1200 1400
Ac,ABc,ABCo,61,07,03

1600

1800 ©
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