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Financial Modeling and Analysis
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Simulation model for financial system-wide stress
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Risk Bearing Capacity and Market Liquidity under Asymmetric Information
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PR HEY CRRIRORS:) - ZH & GUEENIRY)

® 13:40—14:20

Iliquidity default or insolvency default
H (FER KR

tyiavh ER:H B GAKT)

® 14:35—-15:15
CSREEBEL VR ZTVLIT L —UTAF T ay T Fu—F—
KB FERER* CRREERLRY) - 0 FIsk (BORMFZERFABERY) - mils R REHARK
)

® 15:15—-15:55
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Performance of benchmark execution algorithms and optimal execution strategies under
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