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12 23 ()

25 ( )
9:00
9:30-11:10 ( )
( ), ( ), ( )
EVA
(UFJ )
Investor Biases in Japan: Another Pathology of the Keiretsu System
( ), ( ), (University of Regina),
( ), ( )
3
( )
11:20 -12:35 ( )

An Efficient Calibration Method for the Multi-Factor Libor Market Model and Its
Application to the Japanese Market

( ), (

A Review for Pricing Problems of Options on Defaultable Bonds
( )

Various Features of the Chooser Flexible Cap

( ), ( )
12:35-14:00 )

14:00-15:00

TBA
Freddy Delbaen(Department of Mathematics, ETH Zurich)

15:10 -16:50

Variance-Optimal Martingale Measure
( )

On the Verification Theorem of Continuous-Time Optimal Portfolio Problems with
Stochastic Market Price of Risk
Y ( )

Volatility Smile/Smirk Properties of [GLP & MEMM] Models
( ), ( )

Cumulant Based Finite Difference Approximations for Option Valuation and Hedging

under Levy Processes
( ), James A. Primbs(Stanford University)

17:00 -17:50 ( )

18:00-19:00
19:00-20:30



12 24 ()
25 )

9:00

9:15 -10:55 ( )
KM,O-

SV-VAR
( ), Tee KianHeng( ),
( )

11:05 -12:20 ( )

MBS
( )

Intensity-based RMBS
( )

12:20-13:10

13:10 -14:10
TBA

TBA

14:15 -15:05 ( )
225

( ), ( )

Identification of Parabolic Type Factor Model -Empirical Study of US Treasury Bonds-
( ), BAGCHI Arunabha(FELab, Twente University)

15:15 -16:30 ( )

( ), ( )

A Structural Model for Electricity Prices with Spikes - Measurement of Jump Risk and
Optimal Policies for Hydropower Plant Operation -

, ( )

Optimal Risk Transfer and Investment Policies Based upon Stochastic Differential Utilities

( )
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