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Conference on Statistical Models and Methods

in Quantitative Finance and Related Topics
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Tutorial
14:00-15:15 Tze Leung Lai Statistical Methods for Risk Management (Part | Market risk)
15:30-16:45 Samuel Wong Statistical Methods for Risk Management (Part 11 Credit risk)
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B F 5 A F #E A w A
Session 1:
9:10-9:50 Tze Leung Lai A Substantive-empirical Approach to Parameter Estimation in

. Interest Rate Models
................................................................ Hwal_chung Ho - - . . -
9:50-10:30 Cathy Chen Bayesian T_|me_-vary|ng _Quantlle Forecasting for
) ) Value-at-Risk in Financial Markets

Session 2:
10:45-11:25 Jin-Lung Lin Extreme Value Analysis of Taiwan Stock Market
11:95-12:05 Ngai-Hang Chan Samuel Wong |(\:/|r§g<let|§|5k Modeling via Empirical Bayes Markov Chain
Session 3:
Overview of Quantitative Finance and Risk Management
Cheng-Few Lee Research
Shih-Chieh Bill Chang  Dynamic Asset Allocation under Learning about Inflation
: : Charles Chang Trading Volume and the Magnet Effect of Price Limits
Session 4:
...... 15:45-16:25 . ~hing Yao Ngai-Hang Chan Quanto Options and Mixture Exponential Jump-Diffusions
16:25-17:05 g Yaw-Huei Jeffrey Wang A New Simple Square Root Option Pricing Model
1868 (BZ)
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Session 5:
9:10-9'50  Inchi Hu Ry0z0 Miura A Stochastic Corridor and Related Exotic Derivatives Based

on Alpha-quantiles and Ranks
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Session 5:
Assessing Quantile Reserves of Long-duration Equity-linked

9:50-10:30 Inchi Hu Hwai-Chung Ho Insurance Products for Returns Exhibiting Stochastic
\olatility

Session 6:

“10:45-11:25 Ching-Fan Chung TBA
DE_1D- Ryozo Miura o The Pricing of Risk and Sentiment: A Study of Executive

11:25-12:05 Li-Juin Chen Stock Options

Session 7:

13:30-14:10 Inchi Hu Eg:ltcolfsnt Computation of Value at Risk for Heavy-tailed Risk

14:10-14:50 Hung Chen Meihui Guo Online Monitoring Systems of Market Reaction to Realized

Return Volatility
Cusum Test and Monitoring Procedure in Time Series

14:50-15:30 Sangyeol Lee Models
Session 8:
e AR L Estimating Credit Transition Matrices Using Two Different
...... 15451625 Cheng-Der Fuh Shu-Hui Yu Data Types by Matrix Autoregressive Models
16:25-17:05 Huei-Wen Teng State Price Density Estimation from A Bayesian Perspective
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