DOI: 10. 16262/ j. enki. 1000-8217. 2012. 03. 020

156 o B

2012 4

TAE. SEE WK A RBEEE AL GO
H . 20086.

AR GEHECESEECSCHRSRER. EXARM
WA FFEMEIDO. 2008,

sk NE. IR HEARBEESARNEF IR
H. 2009.

FrEM. TR RR A A8 SRR, BE
HRB ¢S HHBFR MR E, 2010

F4s, ARKERR B ERRRR. RENRFE
3B H AR 4 2009,

Vi, AT b M SRR VE T R R b s AR I Oy
LSRR, HE AR ZHESTHFRIRE . 2010,
SRR, R by A PR R X 2B A R as BRI KR
FBORMLHATR. ME QKRBT HFRME . 2009,
BXE. ATREETHIYRSGENMEIR 'y FIEHR. W
KRB R &l B OF 5 2 4. 2007.

AR, LTS SRAR ™ EMRAUMR. BRAKE A
KB AR RS, 2009,

YK, REli T 5 BfA: S i B AU RIRFR. [

[48]
{19]

[50]

[57]

Jekb. IR FEPE AU ol B % ot 35 0 6 BRI Y M A B
AR, ERARBFIESSH MM, 2010

(59] @M. HFubKENRIE KGR EIC s, BEA
RBP4 T A BER i . 2010.

(607 XU fe. HLAGBE ST & WA U St WG S L Pl g BF 5. [
FERBE ST HrFE M. 2008

[61] Markowitz H M. Portfolio selection. Journal of Finance,
1952, 7. 77 91,

(62] REER. T /INEIF 8T 080 A7 0 UE J% 7} T8 (0 4 4 8803008 1 ifF
. HE A RBHFER BRI R 2007

[63] /&, LS WW XE PR KIAICE VAR KRBT
SRIH. EXRHAREESHFRME. 2010,

[64] Riftsi. HLAEYE & BRI G E L R 4 # oL
5. BREAREFIESBSMS. 2007,

(651 JEHIN. 3T 5 Aedb 200401 & MG H D B 9. WK R
B ST BE M, 2009,

[66] Shiller R J. Bubbles, human judgment, and expert opinion.
Financial Analysts Journal. 2002, 58(3). 18— 26.

[67] Barberis N. Thaler R. A survey of behavioral finance.

K EHRF#EST B IR . 2010, Handbook of the Economics of Finance. 2003, 1053— 1123.

RESEARCH PROGRESS AND FUNDING ANALYSIS OF FINANCIAL ENGINEERING IN CHINA

Wang Zongrun''? Liu Zuoyi

(1 Department o f Management Science, Nationual Natural Science Foundation of China . Beijing 100085
2 School of Business, Central South University , Changsha 410083)

Abstract
recent ten years (2000—2010), funded by the Division of Management Science, NSFC, this paper offers a

Based on statistically analyzing the projects which focus on financial engineering (G0115) in the

comprehensive analysis of research progress in this hot field, and six hot research subjects are specially in-
troduced to provide references and inspiration for the scholars of this field, and facilitate the development of

financial engineering in China.
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