2021-01713

000000337145

LAV RIS RIS R
CH N AL N B 22 73 B

B A 000000
o % 000
PAEEN,

FiARER % 0o
PREELA

i AR RS 0000

R B E . 2021 42 10 H 27 H

—1/7—



L == x mal | B A B #A 1989-02-03
PR L= [ 5 17 11E ] 3sksksteokstskokstokokokokokokok J 4
WA Hy AL A BN L
KEER H 45 R BRI 1 B
Iy \
ngﬁk ZHFHR (49) Zm TAERTE] | 2017-04-01
F BT 18]
FNF 1521144 B, F B 4F ¢j1hk1989@hotmail. com
ey Bt e ¥R
2016-11-30 3 [E A B A
=]
b = 4 ¥ h (LD
& A 4% & (H4)

I ITAE AL AL T A¥

Bt HTEMNT TV EHEX¥IEEHISE

AL =Z\ e FREEEH]] WILEHE T
AR5 KA AR B ] T RS F IR A A HHAL X
B BB A5 i

e 2017-07-15 EEFRHT - HIF THEHET
B b 45 R BR B 4% B[] BEL AR
FRBAERE | 2017-07-15 BEFRHIT < T

G e GELEE Y

FERIRUK ERREILS F, NHEHHAS £k , BIMEIRFEIMELE
MeEmeRat| 28 UE, Sl EE (ERHATRI) ZRFRNTH., FHAE

FR K —RULEHR S x4 B, HEFRHRIFLEHSCI/SSCI— X it X1/ 5 SSCI =
X X B o
BRAR ANE R Sk BRAR I B AL R %R

BTN E, FiE, LIFENFIERE R F S £E THECF
REMAHEE | BERRARA, £, DBEE

—2/7—




L% ® & &

F # FRAEM/ FARKT M F 11/ F AL ¥ i
2012-10-01" | FEEBAHFAF o & 44 HE LT
2016-11-30
2016-11-30 & [E] A L B A F HL - HE e T
2007-09-01" | HL LB A ¥ RN 44 K H5NAKF
2011-06-15
2011-06-15 WL THAF ¥+ - B H5NAKF

2T % & 5
ELBEBEZ | EGHELE
A2 1k B[] TAE £ IR % MNELZYEARTHE | _
- BIEEEI| TR
2020-08-01" | #L TH A¥ BREFFH- | & %
2021-09-17 &R (FAFA)
2017-04-01" | THEMEA¥ BREFFHF- | &
2020-07-31 &R (FAFA)
g HF (XIYW) KR

A 1k Bt 8] HAE A BT H RREXA | Faf FAER

o
LEFRBEAFBREBENR

A2 1k Bt ] B B A 4 Fr £ 3R TAEER 5

o
5% X & W

2 At kR IE & HRER kR L #H 4

o
6% B R AR N

&7 A BT EM il REMNT &M

o

—3/7—




TEHR S ERRARIRE (X 4) BR
X . Lo ) 28 (ht
A2 1k B[] RIE (ZFEEAD F A TE KA ; TE (#£4) 28 | #4
2020-01-01" MIEEARFE | FHE | T 5. 000000 BT AR T 1/1
2022-12-31 4 El K= i BAR A
A B R
8T H L2 EIEKRARAFTERAR
A2 1 B[] T B 4 # T E % A FHEHHS L R AHR 5
Ve
9.9 X
& >R H T 41 4 #r WX KA | H4
2021-07-15 Pricing Commodity Futures Annals of Operations E PR # T 1/5
andDetermining Risk Premia Research
in a Three Factor Model with
Stochastic Volatility: The
Case of Brent Crude 0il»
2020-12-01 | COVID - 19, public attention | Accounting & Finance E R | @
and the stock market 1E %
2020-07-11 Do ETF flows increase market | Accounting & Finance E Fr# T 1/3
efficiency? Evidence from
China
2017-05-27 Pricing commodity futures International Review of | EFr&]T 1/2
options in the Schwartz Financial Analysis
multi factor model with
stochastic volatility: An
asymptotic method¥
10.% (&) % C#H M)
H B ] H RRCE AL 4 ISBN =3 H R K A
T

11.% fl (#F £ K)

(L7

— 47—




H o B8] R (EERD & B £ () A
7
2. #% (B2 5) #l 2R EFE R
& A i |A] o 4 #R EX3 8 R G =
7
13. REHHT. XN, ERAESER
A A #HAFE (EE R SE
T A 12 = BB LA CLES &
ST T[] PR LR ERENTE SR o
T
14.% & iE $
H 3% AR KAEHLA iE # 4 #k 4 #x IE B 4 2%
2018-07-20" | THEAHE/T WAL | B FFRA A T%
KHA XK
2017-11-10" | L& &% F & VFE ) BEERHE | BEFRRAWNEINEE | £
KHA % H 0 EYEBIEH | F
15. Z&IEH
b JE] 4 # KA LR
7
16. 2 5 H A J %
A 1E B (] b 5% 2 7 WA RAHEAL
7
17. R &-H4 THEER
#2 1k Bt ] i & 7N AR5 TERNBERARAAEE S TAE R
T
18. Z RN
ETREE F N\ AL 4 7 E &R EHENL

—5/7—



20204

AL T A

A

%

—6/7—




19. A ARER

BAETAFE:
NBRLUK, ZRAL, ARMEFE (XBER) § (LmAEE) RE, VESFFERR (KK
EEFRITETA) PARALKEECRTONANARERE. FIFHNRFTRFEL, MAHH
RENB LGRS, BREGERNFReBBRF. FREEFVMEARZRENHRFHATL, HRECT
WAFHRFRA . RIS, $EREXEME S, SFE—REWH RITL/ A EE 82 B4t
2 SEBRE .

HEREHE:
MEBLL R, BB EMG, EARIEFTEAMLTE. THMAFRANGET. FAF —FEREE
—BAEEREBTRENSXFARD 6K, HFICRIKEX2E, JCRZKIEX2H, JCRBXKBX1H; ;
LI UM & B B ACSSCITI Ly XF AW XIRE; EFFERAIT, 2 5ERERAEEFRA
%17, ##FQuantitative Finance, Accounting & Finance, International Journal of

Finance and Economics%F % 4~SSCIZ & B 4 F fa Ao

G E TR
SERBFRENNEREFFHF LT, FAS WA SR A 1T R A48 % 5 e 78 205
SATIT A 2 L SE 8 B R KT /N B M SR AT XU B 42 T E

St HEEFReaeF, BREFEAREEWALRRFE.

—7/7—




	1. 封面
	2. 申报信息

