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“Real Option Models for Merger and Acquisition with Considering Economy of
Scale and Production Consolidation”
Yuanbin Wang (Bi{[E7K%) - Peijun Guo (BAIE[E7TK5F)
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10:00—12:00
A %135 Workshop 1: Games Strategy and Real Options  (FAFFAFZEH )
Chair: Soichiro Moridaira, Waseda University
“Sports Finance Post Moneyball”
Nobuya Takezawa, Rikkyo University
“Competition and the Bad News Principle in a Real Options Framework”
Katsumasa Nishide, Yokohama National University

Kyoko Yagi, Akita Prefectural University
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“The Real Option Model for Urban Renewal Project: A Case Study in Taiwan”
Yu-Hsiang Zao (Biz[E 2 K%)  Peijun Guo (Bii[E 7 K)
“Sequential Investment, Capacity Sizing, and Dividing Flexibility”
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“Investment in Alternative Energy Technologies under Physical and Policy
Uncertainty”
Afzal Siddiqui (University College London, Stockholm University) -
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“Diversification of Risk Under the Risk Sensitive Measure”
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13:10—-15:10
A L1 Workshop 2: Risk Management (A1 ZE R 5)
Chair: Ryuta Takashima, Chiba Institute of Technology
“Market Risk Management based on Value-at-Risk”
Chunhui Xu, Chiba Institute of Technology, President of Asian
Association of Management Science and Applications
“Public Pension, Longevity and Interest Risk”

Tadashi Uratani, Hosei University
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“A Dynamic Pricing Strategy under Renewable Energy Uncertainty- An Efficient
Energy Management of the Smart Community -”
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“Plug-in Electric Vehicle Markets and its Infrastructure Investment Policies under
Fuel Economy Uncertainty”
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