














gain

expected gain

Real gains for ENVP, MV and VaR

250
200
150
100 |
50
O L
_50 L
_100 1 1 1 1 1 1 1 1
0 10 15 20 25 30 35 40 45 50
number of steps
Expected gains for ENVP, MV and VaR
T T T T T E'\IIPV
L MV - 4
200 VAR
150 .
100 + ]
50 | ’H ; :A,\ ,\ i
0 10 15 20 40 45 50

number of steps




time[sec]

35

25

15

0.5

MV time

10

15
number of sites

20

25

30






