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The Generic Existence of Equilibrium when the
Financial and Commodity Markets are Incomplete
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Applications of RSVM Method to Investment
Strategy
TR ZREEETIXRELEHR)

Stock Performance by Utility Indifference Pricing
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12:55-13:00 Greetings from the President (Tadashi Ono, University of Tsukuba)

13:00-14:40 Session 1 Chairperson: Jiro Akahori (Dept. of Mathematical Sciences, Ritsumeikan University)
“Portfolio Selection with Consumption Ratcheting”
Hyeon-Geon Koo (Professor, Financial Engineering Department, Ajou University)
“A Dynamic Mean-variance Approach with application to Robo-advising”
Min Dai (Professor, Department of Mathematics, National University of Singapore)

14:55-16:35 Session 2 Chairperson: Takaki Hayashi (Keio Business School)
“Shorting in Speculative Markets”
Marcel Nutz (Associate Professor, Department of Statistics, Columbia University)
“TBA”

Soo-Young Song (Professor, College of Business and Economics, Chung-Ang
University)

16:50-17:40 Session 3 Chairperson: Takaki Hayashi (Keio Business School)

“Inference for the Tail Process with application to Financial Time Series Modeling”
Richard Davis (Professor, Chair, Department of Statistics, Columbia University)
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Functionals NEFHENY A ITNREEBRBUCERERIDOET
Naoto Kunitomo (Professor, School of Political Science U
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(£1BA) JAFEE International Conference 2 (215HB) HiFEE
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Market Microstructure and High Freauency
Trading: Asia-Pacific Perspective
Doojin Ryu (Associate Professor, Department of Economics,
Sungkyunkwan University)
Higher Order Discretization Methods of Forward-

Optimal and Eqguilibrium Execution Strategies with
Generalized Price Impact
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Applications to CVA Pricing Problems CEHIBMEBASZDEE - ATHECIDYIaL—Y
Yuji Shinozaki (Tokyo Institute of Technology, MUFG Bank), 3 D-
Syoiti Ninomiya (Tokyo Institute of Technology) KB ZERIN—DR Ty IROA
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