-

The Nanzan 25t Anniversary Workshop on Finance

\

Marc Bremer

466-8673 18

Tel 052-832-4342

e-mail tokunaga@nanzan-u.ac.jp ( )

101



12 11

9:30

10:00

10:10

11:10

12:10

13:30

14:30

15:30

16:30

10:00

11:10

11:10

12:10

13:30

14:30

15:30

16:30

18:00

1
Analyses of Mortgage-Backed Securities Based on Unobservable Prepayment Cost
Processes

2
Explicit Solutions to Optimal Investment/Hedging Problems for Certain Nonlinear
Stochastic Factor Models
Hiroaki Hata

3 Stanley Pliska (University of Illinois at Chicago)
Optimal Mortgage Refinancing with Endogenous Mortgage Rates: An Intensity Based,
Equilibrium Approach

4 Joe Chen ( )

The Market Structure of Nasdaq Dealer Markets and Quoting Conventions

5 Christine Parlour (Carnegie Mellon University)

Information Acquisition in a Dynamic Limit Order Market
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6 Yuri Kifer (Hebrew University)

Error Estimates for Binomial Approximations of Game Options

7 Rama Cont(CNRS, Ecole Polytechnique)

Jump Diffusion Models and their Calibrations ( )

8
How fast do financial market volatilities mean revert?

An empirical study using the S&P 500 daily returns data.

9 ( )

Stock Repurchase Policy with Transaction Costs under Jump Risks

10

Optimal Life Insurance for a Household

11
On the Value-Volatility Relationship in a Real Options Model

12 ( )
The Comparative Statics on Equilibrium Derivative Prices
( )
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