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Published :

[1] An approximation method for analysis and valuation of credit correlation
derivatives (with K. Esteghamat), Journal of Banking and Finance: 30 (2) 341-364,
2006.

[2] The effects of implementation delay on decision—-making under uncertainty (with
E. Bayraktar), Stochastic Processes and Their App/ications:117(3) 333-358, 2007.

[3] Optimizing venture capital investments in a jump diffusion model (with E.
Bayraktar), Mathematical Methods of Operations Research: 67(1) 21-42, 2008.

[4] Indifference prices of structured catastrophe (CAT) bonds (with V. R. Young),
Insurance: Mathematics and Economics: 42 (2) 111-118, 2008.

[6] An analysis of monotone follower problems for diffusion processes (with E.
Bayraktar), Mathematics of Operations Research: 33(2) 336-350, 2008.

[6] A direct solution method for stochastic impulse control problems of
one-dimensional diffusions, SIAW Journal on Contro/ and Optimization:
47(3)1191-1218, 2008.

[7] Optimal reinsurance strategy under fixed cost and delay (with V. R. Young),
Stochastic Processes and Their App/ications.: 119(3)1015-1034, 2009.

[8] A framework for the study of expansion options, loan commitments and agency
costs, Journal of Corporate Finance: 15(3) 345-357, 2009.

[9] A continuous—time search model with job switch and jumps (with M. Xu),
Wathematical Methods of Qperations Research: 70 (2) 241-267, 2009.



[10] A unified treatment of dividend payment problems under fixed cost and
implementation delays (with E. Bayraktar), Mathematical Methods of Operations
Research - 11 (2) 325-351, 2010.

[11] On the one-dimensional optimal switching problem (with E. Bayraktar),
Mathematics of Operations Research: 35 (1) 140-159, 2010.

[12] A game options approach to the investment problem with convertible bond
financing, Journal of Economic Dynamics and Control : 34 (8) 1456-1470, 2010.

[13] Precautionary measures for credit risk management in jump models (with K

Yamazaki), Stochastics to appear.

Under Review :

® On the continuous and smooth fit principle for optimal stopping problems in
spectrally negative Lévy models (with K. Yamazaki)

® Default swap games driven by spectrally negative Lévy models (with T. Leung and
K. Yamazaki)
Optimal stopping problems for asset management (with S. Dayanik).

® On scale functions of spectrally negative Lévy processes with phase-type jumps
(with K. Yamazaki).

® An optimal stopping problem on multiple assets in a mean-reverting model (with
T. Oryu).
A model for bank’ s optimal asset securitization program (with K. Hosono).

® Beta smile and coskewness: Theoretical and empirical results in options markets
(with Y. Shu, L. Taylor and W. Weng).
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° [Recent Advances in Financial Engineering: Proceedings of the 2008 Daiwa
International Workshop on Financial Engineeringll (ft#®) World Scientific Inc.
(2009) .
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[Handbooks in Operations Research and Management Science, Vol. 15 Financial
Engineeringl (Eds. J. Birge and V. Linetsky), Chapter 12. Incomplete Markets (pp.
511-563) [£@IF/N\>FITvo] BEEME 2009 £.

FR-bIS—ER

The Bachelier Finance Society, 37 World Congress, Chicago, IL, July 21-24, 2004

(Accepted by the Scientific Committee).

The INFORMS Annual Meeting, Denver, CO, October 24-27, 2004 (Invited).

The INFORMS Applied Probability Society Conference, Ottawa, Canada, July 6-8,

2005 (Invited)

The Bachel ier Finance Society, 4™ Wor|ld Congress, Tokyo, Japan, August17-20, 2006

(Accepted by the Scientific Committee).
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REBERE L 2— (BRAFRL—2 3 X Y—FZELHE), December 1-2, 2007

(Invited).

Daiwa Young Researchers International Workshop on Finance, Kyoto, Japan, March

3-5, 2008.

MRAES TBFOREMRENT) RBRFHEZMTHARA, November 28-30, 2008

(Invited).

BARFARAL—2 3 VXYY —FERXEFTMERKRE], HRIKKFE, March 17-18, 2009.
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July 18, 2009 (Invited).

KIER-TMU International Workshop on Financial Engineering 2009, Tokyo, Japan

August 3-4, 2009 (Invited).

2010 CREST and Sakigake, International Symposiumon “Asymptotic Statistics, Risk

and Computation in Finance and Insurance” , Tokyo, Japan, December 14-18, 2010

(Invited).

BAFARAL—23 0 X Y —FER MERRRERS]. FEKE, September 15-16,

2011.

Invited University Seminar and Col loquium Talks

» The Civitas Foundation Finance Seminar, Princeton University, Princeton, NJ
November 2004.

> Kellogg School of Business, Northwestern University, Evanston, IL, January
2005.



» Glaremont Graduate University, Department of Mathematical Science, Claremont,
CA, January 2005.

> University of North Carolina at Charlotte, Department of Mathematics and
Statistics, Charlotte, NC, February 2005.

» Stanford University, Department of Management Science and Engineering
Stanford, CA, February 2005

> University of Michigan, Department of Mathematics, Ann Arbor, MI, January
26, 2006.

> RAUEXRZRFEREFFHER July 27, 2006.

> MPAZAZREZHEER, August 23, 2006.

> University of Michigan, Department of Mathematics, Ann Arbor, MI, November186,

2006.

> —BRXEXFREERLSEHRAZERE, December 18, 2007.
> BEZIKRE HEKFEMEtL2— BEOHREMENT £2F— April 27,

2009.
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Undergraduate Counseling Committee, Department of Mathematics, University of
Michigan (2006-2007).

2008 Daiwa Young Researchers International Workshop on Finance, Kyoto, Japan,
March 2008 (Co-Organizer).

Daiwa Lecture Series and International Workshop on Financial Engineering, Kyoto
and Tokyo, Japan, July 29-August 5, 2008 (Co—Organizer).

2009 Daiwa Young Researchers International Workshop on Finance, Kyoto, Japan,
March 9-12, 2009 (Co-Organizer).



Young Researchers Workshop on Finance, Tokyo, Japan, March 8-10, 2010 (Organizing
Committee).

2% ©  SIAM Journal on Control and Optimization, Mathematics of Operations
Research, Mathematical Finance, Finance and Stochastics, Journal of Economic
Dynamics and Control, Mathematical Methods of Operations Research, Operations
Research Letter, European Journal of Operational Research, Journal of Banking
and Finance.

FfrE% % : Bachelier Finance Society (2004-), Institute of Mathematical

Statistics (2007-), SIAM (2005-), INFORMS (2005-).
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Department of Mathematics, University of Michigan
Math 526* Stochastic Processes (Winter 2007)
Math 525% Probability Theory (Fall 2006)
Math 425 Introduction to Probability (Spring 2006)
Math 423 Mathematics of Finance (Winter 2006, Fall 2006)
Math 424 Compound Interest and Life Insurance (Fall 2005)
Math 115 Calculus I (Fall 2005)
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