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Continuous Time Models in Financial Econometrics

Prof. Jun Yu

School of Economics, Sim Kee Boon Institute for Financial Economics and
Centre for Financial Econometrics, Singapore Management University
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Dec. 11 (Fri.) Dec. 12 (Sat.)
Kuan Te Lecture Hall Kuan Te Lecture Hall
Registration 9:00-9:30 Registration
Session 1: Session 1:

Ordinary Differential Equations

Theory and Numerical Issues 9:30-10:45 Continuous Time Models

Tea Break 10:45-11:00 Tea Break
Session 2:
Stochastic Processes and 11:00-12:15 Session 2:
Differential Equations ’ ’ Continuous Time Models

* All lectures will be in English
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http://spreadsheets.google.com/viewform?formkey=dF83b3NnRkl5UmdybXBSd1hMMVFsNnc6MA
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