30 6 Vol. 30 No. 6

2017 11 Research of Finance and Education Nov. 2017
( 201620)
1 G642 TA 2095 -0098(2017) 06 —0082 - 07
“ 7 N JETF N
N o (2011) N
(2015) > . (2013) ° . (2009) * . (2010) °
12017 =06 - 06

(1968 -) .

o



83

“«

113

113

”»

113

«



84 2017

N SOETF

( 2014) ° . . .

” ”» o« ”» o« » W« ”»

( . 2007) 7 ; . .
(2011) *®



85

( A\B ) 2

(2010) °

10 - 15 o NN N

A.B

7 — tree 10 5

30 5 o

100 40 o

K

“©



86

2017

148%

N o 40
K
35 27
1
1 50% 72% 15 55% 56%
2 60% 66% 16 50% 56%
3 50% 66% 17 50% 56%
4 40% 66% 18 40% 56%
5 50% 64% 19 50% 54%
6 65% 62% 20 50% 50%
7 50% 62% 21 45% 50%
8 50% 62% 22 75% 48%
9 50% 62% 23 50% 48%
10 60% 60% 24 50% 48%
11 50% 60% 25 70% 44%
12 50% 60% 26 50% 44%
13 50% 60% 27 50% 42%
14 60% 58%
1
56. 74% 7.769 52.59%



6 87
. 500
53 500 23 582.769
16.55% 30 72.83% " ( 2013) .
2003)
1 2011(9) :215 -216.
2 J. 2015(21) :226 -227.
3 ¢ » 2013(32) :240 —241.
4 2009( 5) : 68 —70.
5 2010( 1) : 107 -109.
6 J. 2014(8) :71 -
78.
7 J. 2007(4) :414 -420.
8 Agent J .
2011(2):2-7.
9 J. 2010(9) :

107 - 118.



88 2017

10 . J

. 2013(4) :63 - 66.
11 . M. 2003.

Exploration on the Teaching Method of Simulation
Experiment in Financial Engineering
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Abstract: Financial engineering simulation experiment teaching method is a participation — based teaching
method through the teacher designing experiment and the students participating in the simulation experiment it can
verify the financial engineering theory such as derivatives pricing risk — free arbitrage futures hedging risk manage—
ment option trading strategy etc. The characteristics of simulation experiment teaching in financial engineering are
embodied in the trinity coordination of teachers students and experiment contents. The paper conducts a simulation
experiment on the case of the investors’ behavior of the structured fund. The results show that: the simulation exper—
iment method improves the teaching effect and deepens the students’ the understanding of financial engineering the—
ory helps to establish the interactive relationship between teaching and learning and has the positive significance to
improve teaching quality. Participatory teaching of financial engineering simulation experiment combines the advan—
tages of teaching modes such as scene teaching practical teaching and simulation teaching so there is a good devel-
opment space in the future. In the end some suggestions are put forward to optimize the simulation experimental
teaching of financial engineering from the aspects of improving teachers ’ experimental ability students’ initiative
learning consciousness and simulation experimental teaching content design.
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