000 www.gupiaozhishiba.com

Jboogtdbobtdd-=bbotugtdbubuotdtubotdgyn-
HREEN

Joooogoubtdoobobogodogod

OO00O0@etacoefficien) D D 000000 OOOOOOO0OOOOOOOOOO
DO000DOo0oooooooboooooo

0000 @etacoefficient) D D0 00000 OOOOOOO0OOOOOOOOOO
OO000ooOooooood

OoOo000oOoooooooooon

&nbspl]

&nbspl]

O000000000D0000O0DOO0O0(AbsoluteReturn) 00 0O B
O00000000oooooooon
O00000000o0oOo0oboooooooo0b o ODOO
OO0000OBetaD DO OO OO0O0OIODOOOOODOOOODOOOOOOOOO
DO00000Oo0ooooooog

0000000000000 OO00DDOOd

oo oboooooooooboBetal DO OOOOOOOO
ADOO00D0DODO00D0DOO000DOO000DOO00DDOOo0oDoDoOoOooooOOoOon
OO000DOo00ooooobOooooooooDobooooMoooooog
OOO000D0O0000O000oObOOo0DbOooooOoooooboooooboooono
OoOo0oooooono
OO00000000o0DOOo0oobOooooooooooa
QUUOO0DOOo0o0bOO0oOo0ooOooooObOOoooDbooooOoOoOooooboOooo
0000000000000 0DO000O000oDOoOo0o0ooobOOoOoooOooon
O00000ooooooboooooon
DO00000O0000000o0o00oDbOo0ooDoDooooooaon
DoO000DOo0ooood

DoO000oDoooooood
OO0000OO000ooOOo0oDoOooooooooooa
OOO000D0O0000000D0DOO00DOO00oooOo0oooooooDoooon
Ooo0Od
OOO000D0O0000O000oObOOo0DbOooooOoooooboooooboooono
OOO000D0O000o0oo0obOo0obDbOoooobOooooooooog
OOO000D0O0000O000oObOo0oDObOooooOoooooboOooooboooon
Oo0Dooooooooo

oo1/4



000 www.gupiaozhishiba.com

oo boobuoboboonogao
oo

Jobougobooougon

Joougoooo-oood

Joooogotdbtdbotobobogouogod

Jobogobobooobooobouobobboobouobboobouoboboooga
ooogon
Joogoobooboooboboood

gogboogotdbotgbogbon

O00000c 0000021130 000000000DO0OBODDOOO0ODODOOO
goodg

gos2elll g gobuobobogggoobdezuooonbngoagad
oodobbbiesst bl
OoooopoO0dd00ooooobobobobbbo0oooooooobooo
HEN

Jooduooobbdddtda o

Joobooogotubotdbotobobon

o 00000000 D00O0O0OO (Absolute Return) O OO B
O0oooooooooooon

O O O O (Absolute Return) OO O [ [ (Excess

Return)O O O/O0000000O0O0OOOOOODODOOOOO0O1
O0oooOooooo od
O00o000Oo0000oooooobooobooood
O000ExpectedReturn)D 000 B DO00OD0ODOOOODOOODOOOOOOOO
OJ000oooooooooooooooooooo200o0b00o0gd Capital

oo2/4



000 www.gupiaozhishiba.com

Asset Pricing Model (CAPM) O [

OD00000o 0000000 DO0O0OD0DO0O0O0O0O0O0OODOO0OO0DOO0O0O0O
O0000000DO0D000bO0D000DOO00oO0DoOoo0bOOooDoOoDbOonDOon
000

OD00a 0000000000 DOO0OO0DOO0O0DO0O0O0O0O0O0O0O0O0O0O0O
Do 0000000000000 0a0D00O0O0DOO0O0DOOO0O0O
O000000pOL0OD00O0ODL0OD0O0ODLOOD0DO0ODOO0DDbOODOODbDODOO
0000000000000 0bOOon
00000000bO0DO00b0o00o0bO0o0bO0oOD0o0bOoDoOobOopBOO
00000000b0oD00o0b0o0o0obOo0obO0ooDoobOooDoobOooDon
00
Oo0obopO0O0b0Ob00O0ObLO0DO0ObLDO0bO0ODODO0bODUOODbOoDOn
D000 0000000000 DO0ODOOO0ODOODOO0ODOODOOODOOnOO
O0000000DbO0D0O0oO0oOOoooan
O0000000DO0D000bO0D000DOO00oO0DoOoo0bOOooDoOoDbOonDOon
oood

0000000000000 DO0DOLOODOOODO0ODOOoODOODOO0nOO
O0000000Db0DpBUOIOODOO0OO0DOODOODODOO
OO00DOoDoooono

ogbgboogogodbodgod

OD00000D0000D0OD0OO0OD DO e799bee5haate58685e5aeb9313334313339370
Joddobbbuggoobbbudddl—>ahbuoooooobbod
ogdoobbuodggoooobudooooobbuooooooon
ogdobbbuodggooobobogoooobbuooooooon
oot td—_auougbboobougoboood
bbbt oobouggsyoond
oot b oo oobuobuobbd
Jobodoboboobtoobuobbbobuobboobuobbooboga
Jobodobouoobooouobouoooogd

ool —24000000o0oon
Joogobboooboobuobobtoobuobboobuobboooga
Joogoboooobtoobuobobtoobuobboobuobbooboga
ooogoobn
Joodoobbuoouo—>auoogoooobbugoad

0o 3/4



000 www.gupiaozhishiba.com

Joougo* dobouoo” ooougobgd
bbbt boobouoboboooga
Jobodobougobooogd

Jooboogotdbotdbotboobooouoububooboon

Joogobboooooobouooboboga
oogobbooobooobuobobga
Joogobboooboobuobobtoobuobboobuobboooga
0

Jobgobbooobotoobuobbooboobboobd
Joddobbbuggooobbuooooooobbgoooooobbod

oo

000000000000 .pdf
Jogooonon

Jooooooooooagoonn
ool
Jooooopooooooin
Joogoogooooioogonn
JO000oooooon0dd.doc
Joogoooooooiooooont..

Ooo0Od

OoOooooooono
OO0000oooooooooog
https://www.gupiaozhishiba.com/store/25700160.html

0o4/4


/neirong/TCPDF/examples/output.php?c=/store/25700160.html&n=股票的阿尔法是什么.pdf
/article/54743722.html
/article/57055601.html
/subject/59198577.html
/article/62104904.html
/read/63713504.html
/neirong/TCPDF/examples/output.php?c=/store/25700160.html&n=股票的阿尔法是什么.doc
https://www.baidu.com/s?wd=%E8%82%A1%E7%A5%A8%E7%9A%84%E9%98%BF%E5%B0%94%E6%B3%95%E6%98%AF%E4%BB%80%E4%B9%88
https://www.gupiaozhishiba.com/store/25700160.html
http://www.tcpdf.org

