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M ORIFAR I - Al v ay
<9:30 - 10:30> “An Illustrated Guide to the ANALYTIC HIERARCHY PROCESS andthe
ANALYTIC NETWORK PROCESS”, B& M (FXF  KERTFMEMBELATLIE
2R
<10:30 - 11:30> MDEA ERR—YF—L-EF Ol IFEEER IBEREKRE KERAKR—
VRERHFHER)

OR —fi%

<2:00 — 3:00> ”A Subexponential Fixed Parameter Algorithm for Partial Edge Dominating Set,”
* L HEF (MMKZRZBREFZR) . DNEFRERE (MWW KZRZREEFFHER)
<3:00 — 4:00> “A Hybrid approach of optimization and sampling for robust portfolio selection,”
*Omar Rifki, Hirotaka Ono (Department of Economic Engineering, Graduate School of Economics,

Kyushu University)
<4:00 - 500> RybT—H&F7— LB IMHER (AEEBXE-BEZE)

8 A78 (X)

I7AFTUR
< 9:30 - 10:30 > ”"Analysis on the Optimal Default Boundaries where Firm's
Cross—ownership of Debts and Equities is Present,” #i KT (dLiBE KRFERFEEFFE
BZRAED, */\KRBEF RARILIKZE O AT LEZRMTEE)
<10:30 - 11:30> “A portfolio risk evaluation model including huge loss events derived
from market prices: to continuous—time version”, ERTFEI# (HERKREHRRE - A ST ZHHE
)

I7AFT 2R
<2:00 — 3:00> “Optimal policy for attracting FDI: Investment cost subsidy versus tax
rate reduction,” REIEHH (BMAFRR-HHEMER), «HE (EEAKE-BFF
HIMARFERD
<3:00 - 400> “On the Impulse Control Problem with Outside Jumps,” % #&Ef (dLiEE
RF - KEREFFHERD
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(2) Winter Workshop on Operations Research, Finance and Mathematics, 2015
Venue: Yubari Mt. Racey, Hokkaido, Japan
Date: Feb. 16th (arriving date) — 21th (departure date), 2015.
Program
17th Feb.
Chair: Masaaki Kijima
9:00 - 9:50 Mikhail Zhitlukhin, Steklov Mathematical Institute, Moscow, Russia, “On the distribution
of the maximum of a fractional Brownian motion”
10:00 — 10:50 Alexey Muravlev, Steklov Mathematical Institute, Moscow, Russia, TBA
Chair: Juri Hinz
11:00 — 11:50 Yukio Muromachi, Tokyo Metropolitan University, TBA
Lecture:

14:00 - 17:00 Makoto Goto, Hokkaido University, “Introduction to Real Option Analysis Part 1”

18th Feb.
Chair: Konstantin Borovkov
9:00 — 9:50 Lioudmila Vostrikova, Universite d'Angers, France, “Perpetuities modeling and integrals
of exponentials of processes with independent increments”
10:00 - 10:50 Takashi Shibata, Tokyo Metropolitan University, “Investment—based financing
constraints and debt renegotiation”
Chair: Yukio Muromachi
11:00 — 11:50Keita Owari, University of Tokyo, TBA
Lecture:

14:00 - 17:00 Makoto Goto, Hokkaido University, “Introduction to Real Option Analysis Part II”

19th Feb.
Chair: Lioudmila Vostrikova
9:00 - 9:50Konstantin Borovkov, The University of Melbourne, “Single large jump asymptotics
zones for large deviation probabilities”
10:00 — 10:50 Juri Hinz, University of Technology Sydney, Australia, “High—dimensional statistics
and temporarily dependencies in high—frequency data”
Chair: Keita Owari
11:00 — 11:50 Teruyoshi Suzuki, Hokkaido University, , “Endogenous Default Model with Firms’
Cross—holdings of Debts and Equities,”
Lecture:

14:00 - 17:00 Makoto Goto, Hokkaido University, “Introduction to Real Option Analysis Part I1II”
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20th Feb.
Chair: Teruyoshi Suzuki
9:00 - 9:50 Alex Novikov, University of Technology Sydney, Australia, “Pricing of multi—asset
spread and Asian—type options”
10:00 — 10:50 Yuri Kabanov, University of Franche—Comté, Besancon, France, TBA
11:00 — 11:50 Anastasia Ellanskaya, Universite d'Angers, France, TBA
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