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— R E SR R A R, B THEZ ERRERRTSH#HTZ S . B
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h. BEHMEMTETR

BRPR., ZHEAMPRERT &MTATRNER, BREMMTETRES
REHEGMENL, IHPREEN - IHNEELH (swaps) 8%, HIRE—-FMZTHN
FXRBEASHENER. Flin, —FTREZEAEMEXANBHER, HEHEESH
—MEX BT ER . W RB - ERZH AT LR XERZ S . BT 4 F
RAEaREZEN, ZRENE—-TUNT AN B, &S —-MEXRA R
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Hit, BITHEZHARRERE (risk aversion) B, XtF 5 o8 A A
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M. mHERAHSERATLMNE
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BB 2 TR U o P 2K i A
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EXHE, RITEEEREFMEKRIEIEAFME. FREEEE R A4
BT, WREETEMEA (Capital Asset Pricing Model, CAPM) FE R E#H
it (Arbitrage Pricing Theory, APT) . & RAfTAE T RERAMIEAFMME. < HHMR



