2012 £ REERIF FmIE (2012/5/19)

Venue: f4iE P E GRS

8:40~9:10

32

9:10~9:30

Opening: (F HHE {7 BHE)
EHR (FEAENBEEER KE)
HEE (TELRBREFHE BER)

Session Chair

BEH (FEASHEMBSRAEER, sTMEHRHR)

9:30~10:10 BRARES : WEEEEHNASTRNER
(REXH) EDNE (BEHNERSMH BIBKE)
10:10~10:35 SMEEERENA

BHiH ERSEEBEFEPD)
10:35~11:00 Tea Break
Session Chair BEHE

11:00~11:40 BARZEAESRMENRRERER
EMAH (GHERANBZAZERR)
11:40~12:20 BRARZ AN TEENE R SRR
EEE ARAKBEIR, HER %P
CEHE BRNMEAZEAEER #R)
12:20~13:30 Lunch
Session Chair B HE Room 224 HEEE

13:30~13:55 Numerical Excellence for Financial BARZEEHEN LHER
Services SFH (TARERIBTHFEER B
BiE REIHE)
(NAG KHEEBIKRE)
13:55~14:20 Algorithmic Trading with MATLAB E4EENEEER
HE® =ia®
ABRBEERFERIRZAM) (EEHELARRER)
14:20~14:45 High Performance Computing in mERARZEBERKEN
Finance BEEE
Simon See (NVIDIA Chief Solution (BEREHR HE)
Architect
Director for Solution Architect)
14:45~15:10 Tea Break
Session Chair IRBARCEAFTHREIE) Room 224 | BRABRIIKEBEHR )
15:10~15:35 WE R ETERE A REBHNEBEE

BEH (BAFHR #HB) FHE (PRERRBRITESHER

g )]




15:35~16:00 Nature of Jumps in VIX: Market 3 B B & 1Y [ Bl B TR
Timing Hedge Funds A3
MARFPEABHEEHR HR) | EEERREEEERER)

16:00~16:10 Break

16:10~17:00 Panel Discussion and Final Remark. Discussants: TBD

17:20 ~ Banquet ( #RA&FHIE Cafe, (L AFINAREIEEESS - /NIZEDH )




