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A Dynamic Model of Repositioning with a Markov-Switching Regime
e W (HBRY) - il BREr (—fER)

® 13:40—14:20

Optimal execution strategies with generalized price impacts in a continuous-time
setting
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Limit order book dynamics with large executions
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The Difference between 2 Types of GARCH-Class Model’s Responses concerning
Negative Price on WTI Crude Oil Futures Prices
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Renewable energy policy and market dynamics
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Erlangisation and ambiguity in environmental policy making
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Investment, financing, strategic debt service, and liquidation
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Project sustainability from a real options perspective
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Capital expansion and reduction with fixed and proportional costs under demand and
cost risk
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