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摘要 本文在建立符号系统的基础上,推导出证券组合方差二次型的标准形式表达式,并得到线性替换的一般表达式,给出应用标准化方

法求解组合的有效边缘的方法和实例验证。
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Abstract： On the basis of the symbol system,this thesis reasons and proves the standand expression of 

deviation quadratic form of stock combination and gets the general epression under linear substitution. It also 
expounds the way to find a solution of stock combination and illustrutes with some examples. 
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