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The 4" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda
Day 1: 11 May 2019 (Saturday)
Room 509
Opening Remarks
08:45 - 09:00 Associate Professor Ting REN, Associate Dean of Peking University HSBC Business School
Professor Yeneng SUN, Acting Director of RMI, National University of Singapore
Professor Jingping YANG, Associate Director of Key Laboratory of Mathematical Economics and Quantitative
Finance, Peking University
Opening Keynote Lecture
Chaired By Ting REN
09:00 —10:00
Professor Thomas J. SARGENT
10:00 - 10:30 Photo and Tea Break
Room 425 Room 423
Microeconomics (1) Computational Finance
Chaired By : Zhuogiong CHEN Chaired By : Ning CAI
Qinggong WU
(The Chinese University of Hong Kong) Chao SHI
Tangren FENG (Shanghai University of Finance and Economics)
Ning CAIl
Session 1 Xianggian YANG
10:30 = 12:20 (National University of Singapore)
Yi-Chun CHEN Jiawen LUO
(South China University of Technology)
Langnan CHEN
Di GONG
(University of International Business and Economics)
Tao JIANG Jaehyuk CHOI
Zha}o. Li (Peking University HSBC Business School)
Weixing WU Jeechul WOO
Chenru LIU
Guangpu YANG
(Development Research Center of the State Council) Yahua XU
Soo Hong CHEW (Central University of Finance and Economics)
Richard EBSTEIN
' Ning CAl
Zhuogiong CHEN (The Hong Kong University of Science and Technology)
(Harbin Institute of Technology, Shenzhen) Steven KOU
Tobias GESCHE
12:20 - 13:30 Lunch Break



http://english.phbs.pku.edu.cn/2012/fulltime_1015/9.html
http://www.math.nus.edu.sg/~matsuny/
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The 4" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 1: 11 May 2019 (Saturday)

Room 425

Room 423

Mathematical Economics

Chaired By : Xianhua PENG

Bin WU

(National University of Singapore)
Wei HE

Yeneng SUN

Nicholas C. YANNELIS

Soumen BANERJEE
(National University of Singapore)

Portfolio Selection
Chaired By : Min DAI

Weiming ZHANG

(The Chinese University of Hong Kong)
Jie CAO

Sheridan TITMAN

Xintong ZHAN

Session 2 Yi-Chun CHEN Hyeng Keun KOO
13:30 - 15:20 Yifei SUN (Ajou University)
Kyoung Jin CHOI
Byung Hwa LIM
Enxian CHEN Jane YOO
(National University of Singapore)
Xiang SUN
Yeneng SUN Yongzeng LAI
(Wilfrid Laurier University)
Chao ZHANG
Rongda CHEN
Wen CHEN Gaoxiang WANG
(The Chinese University of Hong Kong, Shenzhen)
Yajun WANG
Chenxu LI
Xianhua PENG (Peking University)
(Peking University HSBC Business School) Olivier SCAILLET
Steven KOU Yiwen SHEN
Xingbo XU
Min DAI
(National University of Singapore)
Steven KOU
Shuaijie QIAN
Xiangwei WAN
15:20 - 15:50 Tea Break
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The 4" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda
Room 425 Room 423
Microeconomics (2) Financial Modelling
Chaired By : Gaoji HU Chaired By : Chang Y. HA
Qian JIAO Chang Y. HA
(Sun Yat-sen University) (Peking University HSBC Business School)
Gaoyang CAI Kangwon AHN
Jingfeng LU Bryan YANG
Session 3 Jie ZHENG
15:50 - 17:40
Lixin WU
(Hong Kong University of Science and Technology)
Yan LIN Shidong CUI
(Peking University HSBC Business School)
Yifei SUN Xin ZANG
(University of International Business and Economics) (Peking University)
Yi-Chun CHEN Chenxu LI
Takashi KUNIMOTO
Junchao CHEN
Xiang SUN (University Paris Diderot)
(Wuhan University) Jean-Frangois CHASSAGNEUX
Yishu ZENG Noufel FRIKHA
Chao ZHOU
Gaoji HU
(Nanyang Technological University) Chang Y. HA
Yi-Chun CHEN (Peking University HSBC Business School)
Taurai MUVUNZA

Notes: Each contributed paper will be given 20 minutes for presentation. The last 10 minutes of the session will be for Q&A.
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The 4" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 2: 12 May 2019 (Sunday)

Room 425 Room 423
Liquidity and Credit Risk Governance
Chaired By : Yi-Chun CHEN Chaired By : Seungjoon OH
Seungjoon OH
Xinjie WANG (Peking University HSBC Business School)
(Southern University of Science and Technology) Hursit S. CELIL
Yangru WU Srinivasan SELVAM
Zhaodong (Ken) ZHONG Xueying SHANGI
Session 1
08:30 - 10:00 Srinivasan SELVAM
Yinghui CHEN (Peking University HSBC Business School)
(Zhongnan University of Economics and Law) William CHEUNG
Chenchen PENG Hyun Joong IM
Kam C. CHAN
Ji HUANG
(The Chinese University of Hong Kong)
Lei ZHAO
(ESCP Europe)
Seungjoon OH
(Peking University HSBC Business School)
Xinjie WANG Keli DING
(Southern University of Science and Technology) Heungju PARK
Zhaodong (Ken) ZHONG
10:00 — 10:30 Tea Break
Room 509
Plenary Talk

10:30 -11:15 Chaired By Jingping YANG

Professor Yongmiao HONG

Plenary Talk
Chaired By Yeneng SUN

11:15-12:00

Professor Soo Hong CHEW

12:00-13:30 Lunch Break
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The 4" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 2: 12 May 2018 (Sunday)

Room 425

Room 423

Session 2
13:30 - 15:00

Macroeconomics & Monetary Economics

Chaired By : Yifei SUN

Jiao SHI

(Peking University HSBC Business School)

Po-Hon CHAU

(The Chinese University of Hong Kong)
Cho-Hoi HUI

Chi-Fai LO

Andrew WONG

Chi-Hei LIU

(The Chinese University of Hong Kong)
Cho-Hoi HUI

Chi-Fai LO

Xiaoli YU

(Zhejiang University)
Xingguo LUO

Qing BA

Frank M. SONG

Algorithmic Trading
Chaired By : Xuefeng GAO

Bo HU
(University of Maryland, College Park)

Changfeng MA

(Shanghai National Accounting Institute)
Zhijuan CHEN

Wei LIU

Shunming ZHANG

Shuo CAO

(Shenzhen Stock Exchange)
Richard CRUMP

Stefano EUSEPI

Emanuel MOENCH

Xuefeng GAO
(The Chinese University of Hong Kong)
Tianrun XU

Notes: Each contributed paper will be given 20 minutes for presentation. The last 10 minutes of the session will be for Q&A.




