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[FREDE] 9:30-9:40
RHEE K (KRKF K¥k - ERTFHZRAM & CSFI)

[tyar1] 9:40-12:10
EE: AR B K (KRKFE XER- BFEWERE & CSFD
A
o MR K (LmEXFE XER - BFFEMERED
The Optimal Capital Structure and Endogenous Bankruptcy for a Fixed Term Debt Issued at Par
e H K (R#KZE KFbT - BEFHERD

Compensation Measures for Alliance Formation: A Real Options Analysis
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o CPHEE K (B#HKFERR KFER - HEFFHRERD

Dynamic Investment and Corporate Structure under Manager-Shareholder Conflicts
o Hfi— K (BEMAFERRE XFER - HRHEHRERD

Dynamic Asset Allocation under Stochastic Interest Rate and Market Price of Risk

BB 12:10-13:30
¥t

[yar2] 13:30-15:15
[BRFRL—2 30X - YY—FERWRES (D74 F VR EBRRE] £DHE]
ER: APi— K (BEKFERERE KFER - HSREHERD
mH:
o |LH#E" K GUERKE X¥Ek - EDRIXEEFERRRD
Optimal Hedging Using Additive Models
o IR K BEERKE BEEFH
Good Deal Bounds Induced by Shortfall Risk
o JRERER K (GIAfEXZFE IEIFE)
Constructing Interest Rate Models with Jumps by Heat Kernel Approach
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[tvysa>3] 15:40-18:10
ER: EHAFE K (KlKXF CSFI,
E
e FH I K (RRKXFE XFk - BEFHIRE & AHBEKFR
ARRFEHEMERRS T4 YT DFE : v T, LLy D, KEFENHLDREILF—/\—5R
o SREFFE K HKKE XER - AXHEEFHER)
Interest Rate Volatility Implicit in Term Structure Data

o RFREH K (BHXZFE &FFEH)
Comparative Analysis of VaR and Some Distortion Risk Measure
o |LIAEt K (AXIRT SELAZER
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[ty ar1] 9:40-11:25
EE: RHEE K (KRKE K5 - ERTMER & CSFI)



i
o SE—E K (—HBXKFE XFk - EFEWERD
The Instantaneous Volatility and the Implied Volatility Surface for a Generalized Black-Scholes Model
o HHEE K (—HBKXFE XFHRE -BFEMRRE & REKE HCEAHMTUIERT  FHTIZTECEARTEM)
Pricing Put and Call Options on a Simple Stochastic Volatility Model
® ik AN K FERERAFE XFR - #ERFHRED
Optimal Execution Problem with Random Market Impact

BRE 11:25-13:00

Fik
[y¥ar2] 13:00-14:10
ER: KAELX K (KRKXKFE KFE - #5FMER & CSFI)
mH:
o HHEE K
The Application of SABR Formula to the Pricing of Option on Realized Variance
o 8 # K (FRKE XFHiR - EfF=ETHIZEED
Lo—L - R4y F U TRFATEZT DA

Kz

[tysa>3] 14:25-16:10

o [ER:ANHAMz K (KlRKFE XFb - ETFHER & CSFD

i

o SHE— K BEEZXE HIFH
An Enhanced Quasi-Monte Carlo Method for Simulating Lévy Process

o MAHKE K (KBRMLKE XFEk - BEHRED
Sensitivity Analysis for Asset Price Dynamics with Gamma Processes

& “EH— K ERIZXERE KER-A4/_A—23 3xTA MER & BERHIFHEtLLZ2—
(CRAFT))
Kusuoka Scheme: A New Weak Approximation Method of Diffusion Processes
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[tvysara] 16:25-18:10
R FEFE K (KlKXFE CSFI)
mH:
o RWHHEZ K (KBRXE XFEhk - EMTEHER & CSFI)
Estimation for Misspecified Diffusion Processes and its Application to Model Selection
o EMHEAE K (UNKFE HCEFMREE)
Simple Test for the Variation of a Discretely Observed Process: Long-Term Asymptoics
e FEIFFE K (KIRKXFE CSFD)
On the Validity of a Singular Perturbation Expansion of the Implied Volatility
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