000 www.gupiaozhishiba.com

Jbobogtbbbtotdtbottdbootdbototdun
Jgubooogudootd-otdd

JoogoododbotdoobobooogodbAtUbgood
gt obood

Jobogobboobouobobobobuobboobuobbooboooosd
Joboggbboobuobigobouobbooobuobobooobuobobd
Joogobbooboobbooboobbooood

oo udggobozizdbbbogoooooobogd
HEN
sgguuubbbuggouoobbuooooobbbuooooobn
[

Ao ooouooboood
sUbbuobboobouoboboooobouoobuoon
oot btobouobboobuobboooga
Joougboboooooon

oo~

obbotoobbtuoobtuoobtd
0000000000000 000D0000D00000000D00000000

Dooobobobooogogoosoogooosonooooo@oouoogn
O0O000oboooo)ooiioodd

oot botgugbotdbootdbootdbood

Joddobbbuggooobbuooooooobbgoooooobbod
goodg

oo1/4



000 www.gupiaozhishiba.com

Do0oodooMarkowizO OO OO OO0 ODOODO0OOOOnO
googg

000000000000 0mOO0D0OD0OO00000000O0O0ODO Index
model,[0 OO O O O O single factor model,[0 O markowitzO O O 0000000000
O000000000000000000000O00000d investment] 0000
O00000O00O0O0O00goag firstthe model requires a huge number of estimates to fill
the covariance matrix.second ,the model does not provide any guideline to the forecasting to
the security risk premiums that are essential to construct the efficient frontier of risky assets.[]
OO0O0O000O00O0OONYSEDOOOO450000000000000index mod
el OO%ROODODODOD0OD0000OmarkowitzO O OO OO OOOOOOOOO
O00o0o0oOoo0000doooooooooOmidoodoooooooDnOdin
dxOOOOooooooooooooooooooooooooboobooooooao
OOmbO0d0odoodoooooooooooooooooombooooon
O0indexO0 OO OO0
O000o0ooOo000ooooooooooooodmdoooooooood
DaptU 00 0Japt0 00 000O0OOOOODODOO0O0O0O0O0O0O0O0O0O0OOOOO
O000000O000000ooooooooooobooddfrictiond 000
0000000000000 ooobobbboo00doooooooooo
Ooooooodg

O0CqpmU 0000000 0ODDOODDOOOOOOOOOO mean-covariance mat
IxOOODODODO0000000ooooobocapmdO00oooooOooOOO
O000o0o0Oo0o0000oooooooooooboo0dooooooooOOcea
pmO 0000000000000 000000OcapmO 00O OO O french
O0famald capmO OO0 OO0 OO dd

Jogoogodbodboobooogn

Jobogooboooboobuoboboobuobboobuobboobogao
Dooobobobooogogoosoogooosonooooo@oouoogn
O0O000oboooo)ooiioodd

goodootdboodood

oo2/4



000 www.gupiaozhishiba.com

albugobooobougoboobugbbooouobuoobuon
Jobodgbbobouoobooouoobod
Jogdobobbouuboboboooouobooboon
Jobodoboboobtoobuobbbobuobboobuobbooboga
obogobboobooooboobouoobod

bbb tdbtobgbobouogn

Joogobboooboobuobobtoobuobboobuobboooga
googd

Juoodbootdgbobotgdbgtdbootdbod

Joddobbbuggooobbuooooooobbgoooooobbod
ogdobobbudggooobbuoooooobboooooobbod
oodobbbodggoobbbooooooobbbooooooobbod
gooogg

oot bbobouobboobuobboonoga
0d
Joduobbobbooooobobuoouoboobobouogs-egobon
Jobgobboooboobuobbooobuooboboobouoobboon
JobogobboooApPOOOOUOOODOOOOUOLOODOOOOOOOOOO
Jobooobuoobobtoobogobuoooogd
odduobbbooooooobbogoooooooseo bbb od
[

oo

Jooooooooooooonn.pdt
Joogoogoooni

0o 3/4


/neirong/TCPDF/examples/output.php?c=/article/2219184.html&n=组合选股为什么优于单选股票.pdf
/chapter/8344.html

000 www.gupiaozhishiba.com

Joogoooooonn
Jooooooooooon
Joooooooonl

Jooogooooon
DOo0ooooooo000dodoomn.doc
Joogooooiooiooiooooooon..,

Oooad

Ooooooooono
O00000Oooooooooog
https://www.gupiaozhishiba.com/article/2219184.html

0o4/4


/chapter/8654.html
/store/9073.html
/chapter/9334.html
/book/9466.html
/neirong/TCPDF/examples/output.php?c=/article/2219184.html&n=组合选股为什么优于单选股票.doc
https://www.baidu.com/s?wd=%E7%BB%84%E5%90%88%E9%80%89%E8%82%A1%E4%B8%BA%E4%BB%80%E4%B9%88%E4%BC%98%E4%BA%8E%E5%8D%95%E9%80%89%E8%82%A1%E7%A5%A8
https://www.gupiaozhishiba.com/article/2219184.html
http://www.tcpdf.org

