HERRAGEHE

PR 5. 02812510 RN % SEmtL
F G 2 HFRBIN: BE
KA. % FFiR%EH: 2013 4Rk

EBRE: BFEE, HUETFE

FERBITBCR R il 62767227; Email: leilu@gsm.pku.edu.cn
WS BB fie

—. BHBEFRER

FAHAN 1 BEA R NER . P A B BB RN, WR A SR Gas e
SR TPURAE 1R 5K o < i i) 7L 1)
HARHFS 1 RGEER SR S5 2RE B2 PNE &R
HARHbr 2 FREEA S M e
HARE bR 3 REWS x5 N P A BE VR R0 YR PR R SI2 o 1) sl

FRAKR 2 WFRAAE AR RE ST, AT A AR R LR A A (K T A
HARHAR 1 B4 R 1Sk A
HAAHFr 2 B RAFRAS AT i fE
HAAAKS 3 B4 RAr G /ERs 1

F2 Hbs 3 BAT RUFAAE 2 TR RONME BLE 7E

FH 4 BATERML L
AR 1 PRS0 R SAT AL A 2257
HARHER 2 TR BRA R ek &
HAAA R 3 TGN AL B U7 81

. HEMR
AL AR ABEGRNs, WA, R, DAEBR R AT .

=, WEHKF (BREZREFRRKEREER)
A ARRE A2, Ay B F AT REFE Al B8 SHEms BRSNS A AP AT 2 15

MU, PRREKFR

B HOWE QA
BHE-J7 Z T
BEH R T
HEBE T



BoE: BRERREE (45D
ERp iz
Long/ Short SREH&
oA, BTENILS
V|45 Gigiiy
WAFRER

By BRI BHRIE  (2~3 FD
EFH S M
S BRA S
VR 55

SEDUHERSY: SEREFRNE (2D
AN R SSRS
IR 45 8 XU
VR 55

T, HEFHRK
PAUREE SRR T, (RN I3 b 5 5 AR

I~ FESES T TESEEARFERINA
PPT slides

. #H

Scott Stewart, Christopher Piros, and Jeffrey Heisler, Running Money: Professional Portfolio

Management, 1* edition, 2010.
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Frank Fabozzi, Harry Markowtiz, The Theory and Practice of Investment Management: Asset
Allocation, Valuation, Portfolio Construction, and Strategies, 2N edition, 2010

Richard Grinold, Ronald Kahn, Active Portfolio Management: a Quantitative Approach for

Producing Superior Returns and Controlling Risk, 2dn edition
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