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The 3@ PKU-NUS Annual International Conference on Quantitative Finance and Economics

Peking University, Beijing, China

Program Agenda

Day 1: 12 May 2018 (Saturday)

Opening Remarks

08:30 - 09:00 Professor Dayue CHEN, Dean of School of Mathematical Sciences, Peking University
Professor Steven KOU, Director of RMI, National University of Singapore
Professor Ting REN, Associate Dean of Peking University HSBC Business School
Plenary Talk
Chaired By Jingping YANG
09:00 - 09:45
Jean-Pierre FOUQUE
09:45 - 10:15 Photo and Tea Break
Room1 Room?2
Chaired By Yangho HE Chaired By Ting REN
Yuhong XU Ting REN
Discussant: Robert KIMMEL Discussant: Fang LIANG
10:15-10:45 10:15-10:45
Session 1 Zhaoli JIANG Fang LIANG
Discussant: Yuhong XU Discussant: Ping LI
10:15 — 12:05 10:45 -11:15 10:45 -11:15
Xuedong HE
Discussant: Wei JIANG Xiaofei XU
11:15-11:45 11:15-11:35
Wei JIANG
11:45 - 12:05 Xiaoyang ZHUO
11:35-11:55
12:05-13:30 Lunch Break
Notes:

1. Rooml: Moonlight Hall in Yingjie Exchange Center (Communication Center)
2. Room2: No. 4 Meeting Room in Yingjie Exchange Center (Communication Center)

3. Competitive Papers: 20 minutes for presentation, 7 minutes for discussion and 3 minutes for Q&A.



http://www.math.pku.edu.cn/static/interface/people.htm?uid=yangjp
http://rmi.nus.edu.sg/about-us/profile/stevenkou/stevenkou.html
http://english.phbs.pku.edu.cn/index.php?m=content&c=index&a=show&catid=627&id=20
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Plenary Talk
Chaired By Ting REN
13:30 - 14:15
Pengfei WANG
Room1 Room2
Chaired By Xuedong HE Chaired By Ji CAO
Michael NG Qiang LI
14:15 - 14:45 Discussant: Ran ZHANG
14:15 - 14:45
Xiangwei WAN
Discussant: Xuedong HE
14:45 - 15:15 Jia CHEN
Session 2 Discussant: Qiang LI
14:15 - 16:15 14:45 - 15:15
Yaqin FENG
Discussant: Hui SHAO
15:15-15:45
Ji CAO
15:15-15:35
Jaehyuk CHOI
Discussant: Yaqin FENG
15:45-16:15 Ran ZHANG
Discussant: Ji CAO
15:35 -16:05
16:15 - 16:45 Tea Break
Room1 Room2
Chaired By Chenxu LI Chaired By Robert KIMMEL
Xianhua PENG
Discussant: Qian LIN Shidong CUI
16:45-17:15 Discussant: Tao WU
16:45-17:15
Session 3
16:45-18:15 Yiwen Tim SHEN
17:15-17:35 Tao WU
Discussant: Robert Kimmel
17:15-17:45
Yongxin YE
17:35-17:55
William Hyun Joong IM
Discussant: TBD
17:45-18:15
Chenxu LI
17:55-18:15
Notes:

1. Rooml: Moonlight Hall in Yingjie Exchange Center (Communication Center)
2. Room2: No. 4 Meeting Room in Yingjie Exchange Center (Communication Center)
3. Competitive Papers: 20 minutes for presentation, 7 minutes for discussion and 3 minutes for Q&A.
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The 3 PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University, Beijing, China

Program Agenda

Day 2: 13 May 2018 (Sunday)

Plenary Talk
Chaired By Min DAI
09:00 — 09:45
Jerome DETEMPLE
09:45-10:15 Tea Break
Room1 Room2
Chaired By Lingfei LI Chaired By Xuefeng GAO
Yongzeng LAl Jianwei LIN
Discussant: Lingfei LI Discussant: Hui SHAO
10:15 - 10:45 10:15 - 10:45
Session 1 Ning CAI Hui SHAO
10:15 —11:55 10:45 - 11:05 Discussant: Jaehyuk CHOI
10:45-11:15
Lingfei LI Jingxue FU
11:05 - 11:25 Discussant: Hui WANG
11:15-11:45
Li-Hsien SUN
Discussant: Sang HU
11:25-11:55
11:55-13:30 Lunch Break
Notes:

1. Rooml: Moonlight Hall in Yingjie Exchange Center (Communication Center)
2. Room2: No. 4 Meeting Room in Yingjie Exchange Center (Communication Center)
3. Competitive Papers: 20 minutes for presentation, 7 minutes for discussion and 3 minutes for Q&A.
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Day 2: 13 May 2018 (Sunday)

Room1 Room2
Chaired By Ning CAI Chaired By Xianhua PENG
Yuanyuan Chen Nan GUO
Discussant: Xuefeng GAO Discussant: Xianhua PENG
13:30 - 14:00 13:30 - 14:00
Bin ZOU
Discussant: Yuanyuan CHEN Wenhao ZHU
Session 2 14:00 — 14:30 Discussant: Yichun CHI
13:30 - 15:20 14:00 - 14:30

Xuefeng GAO

14:30 - 14:50 Yang LIU
14:30 - 15:00

Zheng GONG

Discussant: Yating WAN

14:50 - 15:20

Notes:

1. Rooml: Moonlight Hall in Yingjie Exchange Center (Communication Center)

2. Room2: No. 4 Meeting Room in Yingjie Exchange Center (Communication Center)

3.  Competitive Papers: 20 minutes for presentation, 7 minutes for discussion and 3 minutes for Q&A.




