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10:00 -11:00 ANy ERK 1 ER:IUA #EZCGRERERERE DR IR EHER)

A Discrete Version of Clark-Ocone Formula and its Applications in Finance
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11:10-12:10 YRYEE 1 ER E Bif(EEZIREZFEEH)
Interacting Copulas via Stochastic Tail Dependence - Bayesian Inference Based on a
Multi-Move Sampler -
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12:10-13:10 B (Ch LI, 24415, SEEIBHh KER /N KR—ILEIZEHLYET)

13:10-14:40 YRYEET ERIFR RBEWKREEFES)

Delayed Filtrations Modulated by Possibly Non-Stopping Random Times
B SR(—EBRXZEXREFRERLTEHRIRAER ELEE

Bayesian Risk Assessment with Threshold Mixture Extreme Value Models
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1R BRRETEIEZERT), du) JRIEERGHRET SR 3T A
A CB (Corporate Bond) Pricing Model for Deriving Default Probabilities and Recovery
Rates
NE BRBBERARESO—NIL-EDRAHER)

16:50 -17:50 HAIEE BRHS ROEBRKFEIZEH)

Interest Derivatives Pricing When the Short Rate Is a Continuous Time Finite-State
Markov Process

Wolfgang J. Runggaldier (Universita degli Studi di Padova)

18:30-20:30 BELE(LIB /N HU T2V TER(S9—TFIF))
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10:00 -11:30 (F&FEHiEAHT ER: AE B(HhRXZEXRFREESFHAERD

Identifying Bull and Bear Markets in Japan
Sl SOIBKFZEEZEE)
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AR F(ZZBUFIMNSAMEE T ZHMERRMTEC)),
TR B—(=ZUFJEFEIRIT #RERLR),
Bl HE(ZZUFINSRMNEE TEHERMTEC))

Impact of Quarterly Disclosure on Information Asymmetry: Evidence from Tokyo Stock
Exchange Firms
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11:30-13:00 Bk#, BEL -5

13:00-13:30 #<

13:50 -14:50 aAETA T HEHIERS ER:IUA ER(ZZEUFIFSAMNEE TEHAEAHR(MTEC))

BRiAMOGIEESE ULMHIEZEETIV
FAR HFEMASHQUICK BEFEKFEIRKE),
HA KN(—BRZEEDSEEEFERD,
OEE RIOLFE KF i 2 E XL ER)

Inter-relational Prices among Emission Allowances and Commodities: A Production
Based Model

F8 RE(—EXEXRFRERSEERARR ELERHER),

Kz E(—BREXZREREEEHREATE

15:00 -16:30 ANYTERT ER: A RR(BEZIRKEFRFTFE)

Static Hedging of Barrier Options along the Most Likely Path in Stochastic Volatility

Models HEERMNST« UT 1 « EFTILDRALRBICODIE/NUDP « ATV 3 VOB YY)
R t#hE(BRBITERBATER

Optimal Hedging of Basket Options Using Separate Options on Individual Assets
IWH HZFRRKERER EDRIAFEHERD
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