BRENTAER

X R

WR%E, %, 1976 A, UK, &ur% (G WL, EITREM S R4em TREA
B WA, BITRFESB TR0, EITRFERG ORI EAE, EEE
RRRZ MRS T Al L)E, REIERE SRR EZ B REE 55 R
ViR (RED #ag, EITRFem TR L)E.

BRAEHBISEIA KR T 30 ZRFEARIRI, IR T 10 ZECEAEMER, FNTRAMEE
S 5F KM T 8 WEZ NG MBI 7T, R T 10 ST HRE, FFZRERE.

MRS BT AR O FE U AL SRl TR, BEWaTiEy: . KU L, SRt 5%
FERET o

BAEAN: mMEBEIT EITRFEWS R Wik%: 361005
B FHp{: aronge@xmu.edu.cn

HBEH

2000.9-2003.7 JEIIK¥4Em AR Sy Ht
1997.9-2000.7 JEI'TR¥MEEE AR SRl2s it
1993.9-1997.7 JHITKEWHE &M A E e A%

TiE®H

2017.6 &4 FEITREM S 7 Bemsiorm B2, S

2010.4-2017.5  JEI TRty SR TETT R HALA S0

2009.8-2017.5  FE[TK¥ERAR SR TR R 2o

2006.8-2009.8  F TR AR R BIZER

2006.5-2006.12 3£ [ L RE RPN FEIER R Br 5507 R REE GR9
2005.8-2006.5  EFEFEF/RANY Gt ESERTE A ML4E

2003.8-2006.7 B TR*#ERl AR BRI JHb

2003.8-2005.8  JH[1R%: ZitgtberATAr=iore L fE

FEPRIREE:

AFE: (e TR, (BEREIESR) . (BEHLERED

it (REIEIETIES) (BRI CEREEFHIDH) . (RFitEL5E D
Wt (BESBSTHESE) (SR TED


mailto:aronge@xmu.edu.cn

FEFARER

E=1E:

1 A¥Rle. BREESR, (BRTRE GENRBOY 7 EXERRNEME K I
i BEURAE IR, S HE Bk, 2016 4E 9 H.

2. FRIRE. BREFG, (SRR CGE=BO) G+ H” BEREMEN), mEH
H kA, 201246 H.

3. BEEE. ARG, (EeURaiiESR), bt Rk, 201149 A.

4. WALE. EAR TS, (ANRMINCATEMTY: BAEEHRIE), Bl Ry, 2009
5 H. AR PREE. MRS E .

5. FRIRM. HEES, (SRR CGEBO)Y CH—HEREMEEN), mEHE
R, 2008 4E 7 H.

6. FBIRIE. BREE. MRk, MRS, GNLATAER TS ERESRSHEE), Rl
Jii4t, 2008 46 H.

7. Z%% (RATEFE D), AR EES, BPORF A, 2005 422 H.

8. Don M. Chance % , 5% 4 » (An Introduction to Derivatives and Risk Management),
A HCE A 5 Thomson HifH:, 2005 4F 1 .

9. Z4 (ER TR TR EFINRNBAD, MIWE TR, =55HE Hhit, 2003
7 H.

10. A AL, BREE. EE, (PERFERRRER L), SRk, 2000
8 H.

11. Aswath Damodaran 3, Al #lE. BRE. MRgRE, (A RIENY, bk T
Mk Hi R AL, 2000 55 H.

W

1 BRgE, BUKA. BaEaEshZRihmm et . ke ESETgMERER]. /4L
FEHR 55k, 2017,37 (8) 1949-1962.

2. Zhenlong Zheng, Zhengyun Jiang and Rong Chen, AVIX: An Improved VIX Based on
Stochastic Interest Rates and an Adaptive Screening Mechanism[J], Journal of Futures Markets,
2017, 37:374-410.

3. BRE, W, hEEG SRS EFIBCEND]. BREGHSE R, 2017, 36(2):
361-380. H[E gl 1T AT &) B 28 T it e il 0 B 5 JAURIE FEAE SCR 38— 453K

4. WBREE, MRFEEE. S I m At U Hh P i 2 BE TR0 R KU S [3] 2 B A AR
2016, 19(8): 113-126.

5. XMW, AR, PR, BRER RS D e s m AR filf e 2 ——3k T 2 4EBEER Y RL
AL SRR ], B R E 4R, 2016, 19(6): 74-86.

6. FRE, BURIE, 1RGIE. WA n B XS . ok B E SE T RIERED]. R
gy TREPE i 552k, 2016, 36(5): 1099-1108.

7. BRI, BOKRIE, WREE, milEiE. R OGS AR Ok B [ E A T I e
[]. &4 LR 5508k, 2016, 36 (1): 44-54.

8. R#, EEUE HEE REXEREER, PHEHRSERESED] BI¥
W (FARO ,2016, 233 (1):116-127.



9. BRE, BURHE. WIRREM G S S E——kE hEEFGITIZMIERED]. SRtz
2015 (6): 51-60.

10. AR, BRZE, T JRAHCHERTON S AR e B 0], E Pramet 75, 2015
(3): 76-85.

11, B3, B 5. W EGUHRE CTD #0317 HEMHT, 2015,44 (2):62-65

12, BR#E, BHR. EEHATOE B R S SCIRZER[I]. T RZEF4R (EHEhR), 2015
(1): 5-8.

13. BR%E, BRigdte, AR, shEBN AT AERFMRED]. /e LIRS, 2014,
34 (3): 613-622.

14. Rong Chen, Hai Lin and Qianni Yuan, On-/off-the-Run Yield Spread Puzzle: Evidence
from Chinese Treasury Markets, Handbook of Financial Econometrics and Statistics, Springer US,
2014.

15. R%E, BRIbIR. SRbs = Mha ARG A I — MY I]. & EVTR, 2012, 24
(2): 12-23.

16. WRZE, SR, WA KU I A T A SR 5 AR T A AT L (1], AT S
IR 2012 (2): 53-59.

17. BR%E, J7 BRI BEahZ RN N ARRE S R R [J]. RE TR 5 Sk
2011, 31 (4): 761-770. EI W%

18. BR#, Efd. Fadrpsh i @S scur[)]. &Rttt 2010 (8): 136-154.

19. BR%E, #fh, A, #HE NDF ik e iRz 2% Foo R IE &5 14 % 0], M4
i) #EATE 5T, 2009 (7): 78-82.

20. PR, MRe. SikgTeAs . HEE TS RS 58 oo/ N IR Tz SV 2 5E 41 22 1
HEE RN HAZL5, 2009 (6): 64-76.

21, BREE, B, FERMIFRART NDF g ? 21 AR A 5 i Lk 72 [9).
I b 4@ 7, 2009 (6): 79-89.

22, MR, 2R, RDER. S MRFEE I ORE LSRG T AL TIRA Copula 777
[]. EITRF 54k (B 4EAR), 2009 (3): 34-40.

23, BREE, FBHRIE, XUER. WRFEAMCATAE & T 3% K R DI REER 78 K FOx 3R E 1 )3 7 [9].
AT 54 EE, 2009 (2): 59-64.

24. WR%E, HIRE, H&. B|UEEHSNCATEM TR RN R ERNZEAEED]. SRTE,
2009 (1): 59-63.

25. PR, AR, 3840, NDF il ki 50 38— [ NDF iz tb s S5 %0].
B4R 7%, 2008 (9): 39-47.

26. MREE, ARk, LAt Mg RIS T g ReR
[0]. &4 TR 552k, 2008 (8): 2-11. El Wk,

27. BR#, IR, HAL A% BE A SO R Sk 1) B B A A% [3]. 1 PR @t 7E, 2007 (9):
70-74.

28. WRZE, FRmem. HIBUREERZ (OAS) KILIZHWIF[I]. Giilit7t, 2005 (8): 44-47.

29. PR, FBIRIp, WAKE. SRATA W K. AR5 ALBOED]. bR &
R}, 2005 (8):50-53.

30. B, MR WIBOHEEM 2R R GE ] T E SR i, 2005 (5).

31, BRE FSE. S SEORA I & (W SUE R 5T S LR A M 3], BT TR AR (4t
Jiix), 2005 (4): 48-54.

32. R, BRE. @R AATEA IR RIRI]. &5F#8)E, 2005 (2): 26-30.

B S BB KSR R TT




33. BREL. IPO KNI E Frfb& A1 b 2% 22 [J]. k21737 24k, 2002 (7): 29-33.
34, FREEVE, PR BT s SR []. mLAR, 2002(7): 24-25.

35. PBR%, #hmeul. WAtk EIIARL]. 4555, 2002 (5): 114-118.

36. FREAUL, BREL. PIZE SRR iR A AT [0]. 42 i R, 2002 (1): 70-73.

TR :
FEFFYNEDIRR -

1. HEFARBIFEES, “WIHHEME. BREEESHTEE”, HHS: 71471155, &
%% 61 Jj, 2015.1-2018.12

2. EFERREEESFFOH, “HWHEENS M. FES5NE”, HIHS 71101121,
2% 20 Jj, 2012.1-2014.12

3. HAEWMEFREIEA RS, “ NRMRHS I ZEX R LN TP FERRE LS
W57, 4% 2 Ji, 2008.8

4. FEMANSCHE—BIH, “Hma 8. MEEIMS M EEr: BT AR
BV R AL VR MR 5T, BH 5 07JA790077, £:%% 5 Jj, 2007.12

ERERAEERMEIRE -

1. EZXRBERBFES, “ Bt a i KkeE SR, o 5N, BH 5.
71371161, 4% 575 Jijt, 2014.1—2017.12

2. BExRaARYESE, “EEEEETETW A RERNENTE™EN”, WHS
70971114, #:%% 25.5 J5, 2010.1-2012.12

3. HHEMEPrEREN SR EIH , “ &R NG IR S SRyl
> 15 H 5 2009JYJR051, 4% 5 Jj 2009.4-2010.3

4. EZEARRPFEESENEIE, “ NRMANCATA MR RIR S giit”, HE
570741012, 4% 7 Ji, 2007.6-2008.4



