Joint CASE and CASTS Seminar

Oct. 12, 2012 (Friday) |

e Time : 2:30 PM~3:30 PM

e Place : Rm716, New Physics Building

e Speaker: Prof. Chuan-Hsiang Han B {E{EZ#%

Department of Quantitative Finance,
National Tsing-Hua UnlverS|ty
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e Title : Joint Calibration to Cross-Market
Data: A Monte Carlo Approach

*Sponsored by Center for Quantum Science and Englneerlng CQ SE % bt 72 [*I') and Center for
Advanced Study in Theoretical Sciences (CASTS) (iRl ), National Taiwan University



