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Multiscale Intertemporal Temporal Asset Pricing
Model
AR BRI ADIAFX, BIEEZBKRFEEWNEAH

Jensen’s Alpha in the CAPM Market Model from
the Viewpoint of Asymptotic Accuracy of
Estimators of B and of Asymmetry of Distributions
of Residuals
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A Numerical Scheme for Expectations with First
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X KAFE : Korean Association of Financial Engineering

Session Chair: Doojin Ryu (Sungkyunkwan University)

8581 - Jump Risk in Stock Markets and CDS Premiums:. Evidence from Asian Countries

Yeong Suk Cho (Mokpo National University),

Byung Jo Yoon (Cyber Hankuk University of Foreign Studies)

8582 . Stock Price Synchronicity and the Role of Analyst: Do Analysts Generate Firm-
specific vs. Market-wide Information?

Yongsik Kim (Korea Exchange)

883 | Role of Industry Position in Capital Structure: Evidence from Korea

Pando Son (Dong—A University)

$8/84 : Corporate Bankruptcy Prediction with Machine Learning: Using Weighted
Geometric Average Time-series Variables
Hyeongjun Kim (Yeungnam University), Hoon Cho (KAIST), Doojin Ryu (Sungkyunkwan University)

18:15-18:30 (RIFC) IVRTalavRER
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11:30-12:30 RIKH

12:30-15:00 (£15C) JAFEE-JAREFE Special Session
Chairperson : Hiroshi Ishijima (Chuo Law School, President of the Japanese Association of Real Estate
Financial Engineering (JAREFE))

881 . Misreporting of Second Liens in Portfolio Mortgages and Privately Securitized
Mortgages
Abdullah Yavas (School of Business, University of Wisconsin — Madison, President of the American
Real Estate and Urban Economics Association (AREUEA))

882 | Backtesting, Prequential Analysis and Prediction Process
Hideatsu Tsukahara (Department of Economics, Seijo University, President of the Japanese
Association of Financial Econometrics and Engineering (JAFEE))
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Variance Risk Premium: Theoretical and Empirical Evidence of Return Predictability
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Return Predictability and Variance Risk Premia in Stochastic Volatility Model with Self-
Exciting Jumps
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March 1 (Sun) 10:00-12:00 JAFEE-KAFE Discussion Session

Venue: To be determined. Participants: Invitees only
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