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Research on Asset Allocation of Sovereign Wealth Funds and Its Implications to China

LIU Yun, AN Jing, CHEN Jian
( School of Management and Economics of Beijing Institute of Technology, Beijing 100081, China)

Abstract . This paper focuses on analysis of asset allocation on international mature SWF — Govemnmem Pension Fund

Global, Government Investment Corporation and Temasek Holdings, and summarizes the general experience of asset al-

location pattern. According to these experience, this paper gives some advice to China Investment Corporation.
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