PHB

ERAFCFHE

®

National University
of Singapore

A
#
>

NUS | RMI

The 7" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 1: 20 May 2023 (Saturday)

Room 521

Opening Remarks

08:45 - 09:00 Professor Pengfei WANG, Vice Chancellor of PKU Shenzhen Graduate School and Dean
of PKU HSBC Business School
Professor Kan CHEN, Deputy Director of RMI, National University of Singapore
Professor Lan WU, Head of the Department of Financial Mathematics, School of
Mathematical Sciences, Peking University
Room 521
Opening Keynote Lecture
09:00 - 10:00 Chaired By Xianhua PENG
Professor Xunyu ZHOU, Columbia University
10:00 — 10:30 Group Photo & Tea Break
Room 423 Room 425
Microeconomics | Portfolio Selection
Chaired By : Fanqi SHI Chaired By : Ruixun ZHANG
. Jing XU
Zizhen MA. . (Renmin University of China)
(Wuhan University) Liniun FENG
Zhengging GUI injun
YalLl
z(F:Zrk‘;g (L:J:'il\zlgr(:it(y())n“ne) (Y'I%ch\)ln Kong Polytechnic University)
Tilman BORGERS 9 fong Foly y
Xuedong HE
Session 1
10:30 — 12:20
Kun ZHANG
. . . Bo WU
(Arizona State University) (The Chinese University of Hong Kong)
Lingfei LI
Qinggong WU (Online) . .
(The Hong Kong University of Science and Yifan YE (Online) . . .
(The Hong Kong University of Science and
Technology) Technol G h
Tangren FENG ecnnology (Guangzhou))
Ti ZHOU
Fanqi SHI Ruixun ZHANG
(Peking University) (Peking University)
Yutong ZHANG Andrew W. LO
12:20 — 13:30 Lunch Break

1/7


https://english.phbs.pku.edu.cn/2019/fulltime_0920/118.html
https://rmi.nus.edu.sg/staff_directory/chen-kan/
http://english.math.pku.edu.cn/peoplefaculty/14.html
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The 7" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 1: 20 May 2023 (Saturday)

Room 521
Keynote Lecture
Chaired By Ruixun ZHANG
13:30 — 14:30
Professor Rama CONT, University of Oxford
Room 423 Room 425
Macroeconomics & Monetary Economics Financial Modelling |
Chaired By : Yicheng WANG Chaired By : Hongbiao ZHAO
Hemin HE
(Peking University HSBC Business School) Pgng Liu . .
; (Singapore Management University)
Jiao SHI .
Lanxi LI
Yiming XU (Online) Ziyi XU
(Cambridge University) (Peking University)
Kai LI Xue CHENG
Session 2
14:30 — 16:20 Weimin ZHOU Lintong WU
R (Peking University HSBC Business School) (Peking University)
Yicheng WANG Ruixun ZHANG
Zhiwei XU Yuehao DAI
Wenbin WU
(Fudan University) Chaoyi ZHAO
John ROGERS (Peking University)
Juanyi XU Lan WU
Jingbo YAO
Yicheng WANG Hongbiao ZHAO
(Peking University HSBC Business School) (Shanghai University of Finance and Economics)
Corina BOAR Anxin LIU
Kjetil STORESLETTEN Zhanyu CHEN
Matthew KNOWLES Kai ZHANG
16:20 — 16:40 Tea Break
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The 7" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 1: 20 May 2023 (Saturday)

Room 423 Room 425
Quantitative Economics Financial Markets & Microeconomics
Chaired By : Lining HAN Chaired By : Weniji XU

Lingchao MENG
(Central University of Finance and Economics)

Fuwei JIANG Yuehao DAI

Yongmiao HONG (Peking University)

Lingchao MENG Ruixun ZHANG
Session 3 Bowen XUE

16:40 — 17:50

Belinda CHEN (Online)

(University of lllinois at Urbana-Champaign) Yunus TOPBAS (Online)

(Peking University HSBC Business School)

Lining HAN Weniji XU
(Wuhan University) (City University of Hong Kong)
Ruben JUAREZ Shuoguang YANG

Notes: Each contributed paper will be given 20 minutes for presentation and 2 minutes for Q&A.

17:50 Dinner
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The 7" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 2: 21 May 2023 (Sunday)

Room 423

Room 425

Macroeconomics with Information Frictions
Chaired By : Chang LIU

Financial Modelling 1II
Chaired By : Zhaoli JIANG

JieranWU Yunting LIU
(Zhejiang University) (Peking University)
Zijian WANG Yandi ZHU
Jing WU
Yueliang LU (Online)
_ Chenyu HOU (University of North Carolina at Charlotte)
Session 4 (The Chinese University of Hong Kon Hong LIU
8:30 — 10:00 Shenzhan) y g rong. Weike XU
Guofu ZHOU
Yulei LUO Kaihong SONG
The University of Hong Kon Peking University HSBC Business School
( y g Kong g y
Chengchuan SHI Kai LI
Chang LIU Zhaoli J'IANG ' .
. . . . (The Chinese University of Hong Kong,
(National University of Singapore)
Zhihao XU Shenzhen)
Min DAI
Neng WANG
10:00 — 10:30 Tea Break
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The 7" PKU-NUS Annual International Conference on Quantitative Finance and Economics
Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 2: 21 May 2023 (Sunday)

Room 423 Room 425
Microeconomics Ii Algorithmic Trading & Actuarial Science
Chaired By : Seungjoon OH Chaired By : Xue CHENG
Jingyi MIAO (Online) Nian YANG
h . . (Nanjing University)
(Tsinghua University) .
Jingshu WEN Hui LIN
9 Jianchang ZHU
Session 5 Renkun YANG :E;;?ng I:Jﬁi:l/ersity)
ession Jinan Universit
10:30 — 12:00 ( V) Lan WU
Mengyang CHI Boyu WANG
(China National Clearing Center & Renmin (The Chinese University of Hong Kong)
University of China) Xuefeng GAO
Lingfei LI
Seungjoon OH Xue CHENG
(Peking University HSBC Business School) (Peking University)
Po-Hsuan HSU Peng GUO
Kyungran LEE Tai-ho WANG
S. Katie MOON
12:00 - 13:00 Lunch Break
Room 521
Keynote Lecture
13:00 — 14:00 Chaired By Yeneng SUN
Professor Darrell DUFFIE, Stanford University
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Peking University HSBC Business School, Shenzhen, China

Program Agenda

Day 2: 21 May 2023 (Sunday)

Session 6
14:00 — 15:50

Room 423

Room 425

Microeconomics Il

Chaired By : Zhengging GUI

Ju HU
(Peking University)
Fei LI

Yunan LI
(City University of Hong Kong)

Shuo LIU
(Peking University)
Carl HEESE

Shengxing ZHANG (Online)
(Peking University HSBC Business School)
Sichuang XU

Zhengqging GUI
(National University of Singapore)
Yi-Chun CHEN

Computational Finance & FinTech
Chaired By : Xianhua PENG

Jaehyuk CHOI
(Peking University HSBC Business School)
Yue Kuen KWOK

Ji HUANG
(The Chinese University of Hong Kong)

Chao ZHANG (Online)
(University of Oxford)
Rama CONT

Renyuan XU

Mihai CUCURINGU

Xianhua PENG

(Peking University HSBC Business School)
Chenyin GONG

Xuedong HE

Notes: Each contributed paper will be given 20 minutes for presentation and 2 minutes for Q&A.
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Program Agenda

Joining Instructions for Online Participants

The hybrid conference will be conducted via Zoom.
If you have any queries, please email Silvia Sun at sunkun@phbs.pku.edu.cn.

For opening remarks and keynote lectures (both days)
https://us06web.zoom.us/j/87578668271

Meeting ID: 875 7866 8271

Passcode: 202300

For Track 1 / Room 423 sessions (both days)
https://us06web.zoom.us/j/842318633207?pwd=clRraENWdDZaNkNKajR1aVJMakk3QT09
Meeting ID: 842 3186 3320

Passcode: 202301

Track 2/ Room 425 sessions (both days)
https://us06web.zoom.us/j/810735535067?pwd=ekN2WmVCcFJJMkpISEQ4ZIhsb2dVUT09
Meeting ID: 810 7355 3506

Passcode: 202302
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