{K 8 k % mrmuen

l]  SCHOOL OF MANAGEMENT
&' FUDAN UNIVERSITY

uis
<62
¢
=

ENGLISH

» FUTPAER ﬂeglj“' I\éj

» RHT R R fil %
EHRB ¥R

r RS RS RS VR BIRES15%
25011170(TEL)

r AR 65642412(FAX)

sszhu@fudan.edu.cn
MRAH: EHEGEF. STRAKER. BEMNL
FAUS: MBELECEEANE. AEXMHR

BEH
2003.07, -+, &5 BIRF2E 15 TR, o [ RL B
2000.06, fifi 1=, W FH £ 27, iR K2
1997.06, 2=+, MER Ze it IR K2

FARE:
2010.07--2010.08, 17 [u] % 47, A s S KA
2009.07--2009.08, 17 1] % 45, A S K2
2006.07--2006.08, 1 i1 %% 5, 7 S0 K2
2005.04--2005.09, 1y 7] % 4, H A UK
2003.01--2003.01, 1y ] 7 45, At SCKA
2001.10--2001.11, 7 i) 5% 4, 7 v S0 K2

FHIF IR 2 -
2010.10, 20104 “ &R HR* AR AR H G SRR CR N AR R H R

REWKS:
2006.05, 52 H KA fihal 2 A, B HOR A

W& 3C:

1. Shushang Zhu, Guozhen Ruan, Xuexiang Huang. 2010. Some Fundamental |ssues of Basic Line
Search Algorithm for Linear Programming Problems. Optimization vol.59(8) 1283-1295.

2. Shushang Zhu, Duan Li, Xiaoling Sun. 2010. Portfolio Selection with Marginal Risk
Control. The Journal of Computational Finance vol.14(1) 3-28.

3. Dashan Huang, Shushang Zhu, Frank J. Fabozzi, Masao Fukushima. 2010. Portfolio Selection
under Distributional Uncertainty: A Relative Robust CVaR Approach. European Journal of
Operational Research vol.203(1) 185-194.



4. Shushang Zhu, FukushimaMasao. 2009. Worst-Case Conditional Value-at-Risk with
Application to Robust Portfolio Management. Operations Research Vol.57(5) 1155-1168.

5. Shushang Zhu, Duan Li, Shouyang Wang. 2009. Robust Portfolio Selection under Downside
Risk Measures. Quantitative Finance Vol.9(7) 869-885.

6. Dashan Huang, Shu-Shang Zhu, Frank J.Fabozzi, Masao Fukushima. 2008. Portfolio selection
with uncertain exit time: A robust CVaR approach. Journal of Economic Dynamics &

Control Vol. 32(2) 594-623.

7. Xiaodong Ji, Shushang Zhu, Shouyang Wang, Shuzhong Zhang. 2005. A stochastic linear
goal programming approach to multistage portfolio management based on scenario generation
vialinear programming. |I1E Transactions Vol.(37) 957-969.

8.ZhuS.S, D.Li,S. Y. Wang. 2004. Risk control over bankruptcy in dynamic portfolio selection:
ageneralized mean-variance formulation. |EEE Transactions on Automatic Control Vol.49
(3) 447-457.

9.RuanG. Z.,S. Y. Wang, Y.Yamamoto ,S. S. Zhu. 2004. Optimality conditions and geometric
properties of alinear multilevel programming problem with dominated objective
functions. Journal of Optimization Theory and Applications Vol.123(2) 409-429.

10. SHOUY ANG WANG, SHUSHANG ZHU. 2002. On Fuzzy Portfolio Selection Problems. Fuzzy
Optimization and Decision Making 361-377.

11K 15 v, 2, S 2 R R B IR BB AL Rt itk
B B HRA 244, 2004, Vol.7(6): 1-12.

12. BUlEmL, By, AAhig. bR R k. THE e, 2002, Vol 24(3): 257-264.

Xt BRI SR SE R (1 24T 55 S

BT -
2011.01—2013.12, 33 H $1 50 N, PR Bl Ak i LA i 5t
b B KA SRS i _F 5
2005.01—2007.12, 35 H 11357 N, 2 B Betse Bt 40 5 BE AP LA ) RO, B K B ARRE Sk i
T AETH

PATHRR B 5 5B i 22 04 H

BT . S EUR 2 R




