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10:00-12:00 2022 JAFEE Summer Meeting — KAFE Special Session

Chair: Jiro Akahori (Professor at Department of Mathematical Sciences, Ritsumeikan University)

ESG Lending

Jongsub Lee (Seoul National University)

Overshooting House Price Cycle and Fundamental Value: Credit Driven Demand versus
Jeonse
Sooyoung Song (Chung Ang University)

Recursive Utility and DTI Limits
Byung Hwa Lim (Sungkyunkwan University)

Common Macro Factors in Credit Risk
Haerang Park (Bank of Korea)
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Standardized Multivariate Weather Derivatives for Hedging Risk in Wind Power Generation
Businesses
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Arbitrage-Free Co-Integrated Term Structure Model of Interest Rates towards Yield Curve
Arbitrage
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