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Academic Session 1 (13:20~14:50)
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Academic Session 4 (15:00~16:00)

A

=
1=

7|cf AAZR 7|8 ZEZ2|Q CVA Al o

st o1

Rol~Over Parameters and Option Pricing

Academic Session5 (15:00~16:

B

shat AERISHEETRAZHAM FHUFRERL
oHofZHER 7 BICHER Sl 0)Xls ge

The Dynamically Leveraged Fund Using

Optimal Leverage Level: Application to
Korea ETF Market

443 94 FEEdW

EE P EEX
#A=E
(BIARMIEZE REDUE) 21 as1z29)0H)
Blif
(SIRRIAIE7 REDAIE)
Y &= FHE(E=)
00)
#4:F 7 EIH
EE P EEX
S (Al Epalte
BCh2(Erdch) (RF2AIEeTE)
2EAEISETH) HEE(I)

Academic Session 6 (15:00~16:00)
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