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12 14 ()
20 30 (

9:30

9:30 -10:50 ( MTEC)

Default risk in Project financing for dual scheduled amortization

( )

( )

Extended Merton Model And Its Applications
( )

11:00 -11:30 ( )

11:30-13:00 ,

13:00 -14:00

14:00 -15:30 ( )
Dynamic Markowitz problems with no bankruptcy
Professor Stanley Pliska (University of Illinois at Chicago )

15:30 -16:30 ,O0R ( )

: , ( )

16:40 -17:30 Hedging strategy ( )

On super hedging under delta constraints

( )

Mean-variance hedging for semi martingale with independent increments

( )

17:50-19:50



12 15 ()

20 30 (

8:30
9:00 -10:40 ( )

, ( )

Identification Of Time Series Financial Data using BP Neural Networks
, . ( )
( QUICK )
( )

10:50 -11:30

( , )

Estimating the hazard function using local partial likelihood.

( )
11:30-12:30 Option ( )

( )

LIBOR
( )

( )
12:30-13:30
13:30 -15:00 Daily Market

( )

15:10 -16:40 Mathematical corporate, continuous-time finance (

( )

Dynamic minimization of the worst conditional expectation of shortfall
under partial information

( )



16:50 -17:50 Exotics, Option ( )

On the Pricing of a—percentile barrier options

( ), ( )

Two Factor Forward Risk Adjusted Measure and the Pricing Derivatives

( ), ( )



