AGENDA
2019 International Conference on FinTech
June 10-11, 2019, Shanghai, China
2019 H pr &R &
201946 A 10H-11 H
Day One. Monday, June 10.8:00AM-5:30PM

FE—KX: 6 H10H, E#—, 8:00AM-5:30PM

Conference Venue: Shanghai Advanced Institute of Finance (SAIF)
Room 303, 211 West Huaihai Road, Shanghai

e BigTTHENE U 211 5 R e SRl e 303 &

Professor David X. Li, SAIF

FREMEIR, Lifgs Bt b

8:00AM - 8:20AM  Registration

EE

8:20AM - 8:40AM

Welcome Speech by:

KA EE -
Chun Chang, Executive Dean, Shanghai Advanced Institute of Finance

FEGERE ERRASMARPIITERK KEF

Weidong Liu, Vice Dean (Graduate Education),School of Mathematical Sciences

EERGER AR AR ERBIB K X TR



Min Dai, Director, Centre for Quantitative Finance Faculty of Science, NUS

PN E LR A EN SR O EAE IR

8:40AM - 9:10AM

Keynote Speaker: Jing Xiao, Chief Scientist of Ping An Technology
FEEHFR: FRREERRER BE

Block One: Application of FinTech in Investment

BR—: SRIRLEIE N

9:10AM - 9:40AM

Tingjin Nie  General Manager and Chief Investment Officer of Zheshang Fund

W R e, HRRRE REdH

9:40AM - 10:10AM

Zili Zhang, Managing Director and Investment Director of Harvest Fund, Head of Al
Investment Research Center

FEFEGERLALH, HELAN, NTEBERITh O AN KBS

10:10AM -10:40AM
Jian Guo, Founder of Deepx Asset Management

B AR N FRi

Coffee break: 10:40AM-11:00AM

Z5&: 10:40AM-11:00AM

Block Two: Blockchain
i, Xkt

11:00AM - 11:30PM



Yongfei Han,  Father of Anda+. National Distinguished Expert
LIEFEAIIA N . EZRE TR BKY

11:30AM - 12:00PM
Lilin Sun, CEO of Juzix

Hif%E oG CEO FAILAR

12:00AM - 12:30PM

Yong Yan,  Partner at VV-Stone Capital

IR RAGICN BB

Lunch: 12:30PM - 2:10PM

P48, 12:30PM - 2:10PM

Block Three: Theory and Practice of Fintech

BR=. SMPER5EEK

2:10PM - 2:40PM

Michael Wolf  Professor of Econometrics and Applied Statistics, University of Zurich

IR KA BA G AN S 2d%  Michael Wolf

2:40PM - 3:10PM

Steven Kou  Questrom Professor in Management, Questrom School of Business, Boston
University

PR ARy 2 U i 22 e i B 22 (3% Steven Kou

3:10PM - 3:40PM

Feng Li, Professor of Accounting at Shanghai Advanced Institute of Finance, Shanghai Jiao
Tong University

FRGE R B R B R 2



Coffee break 3:40PM - 4:00PM

ZXBR: 3:40PM - 4:00PM

Block Four: Practice of FinTech
BERDY: SRR SERER

4:00PM - 4:30PM

Mingjie Zhu, Founder of Craiditx
B FHLEIIR N R

4:30PM - 5:00PM
Tu Zeng, CEO & Founder of BBD Technology Co., Ltd. (BBD)

BOp e iR CEO&BIIA N Big

5:00PM - 5:30PM
Long Jiang, Chief Scientist of Datayes. Inc

PR A 2~ 7 E T RHEE R R

5:30PM - 5:50PM

Xu Yongguo, Assistant Professor, Department of Economics, Antai College of Economics &
Management,Shanghai Jiao Tong University, P. R. China

LSRR R R S B A, B R K E

Day Two. Tuesday, June 11.9:30AM-5:20PM

B _-R: 6 H11 H, E#—, 9:30AM-5:20PM

Conference Venue: Shanghai Advanced Institute of Finance (SAIF)
Room 303, 211 West Huaihai Road, Shanghai

M. FIRTHUHER VIR 211 5 Fig s g4 ahaa b 303 =



9:30AM- 10:00AM
The Framework of SMEs Evolutions by using Financial Technology Method
/N Vi F g RERHROR R HIAEZR

Xianzhi Yuan, BBD Technology Co., Ltd. (BBD); Guiyang Institute for bigdata and Finance,
Guizhou University of Finance and Economics; Business School and Advanced Institute of
Finance, Sun Yat-Sen University; School of Financial Technology, Shanghai Lixin University
of Accounting and Finance; Center for Financial Engineering Soochow University

P AR SR RBR SR EBE, STN 2 K ol R 22 i 22 e b =2 e 5
B e TR R R b TN K R TR T L R

Huigi Wang, College of Mathematics and Statistics, Chongging University
HRKFHF S50 £

Tu Zeng, BBD Technology Co., Ltd. (BBD)

Hopsa bl B

Presenter: Xianzhi Yuan

WUEA: e

10:00AM- 10:30AM

Parsimonious Learning of Tail Dynamics
FEREIT AN L%

Qi Wu, School of Data Science, City University of Hong Kong
AR BB BE Qi Wu

Xing Yan, Department of SEEM, The Chinese University of Hong Kong
HEHRTYKRFERG LRSS THREEHER
Presenter: Qi Wu

#w¥A: Qiwu

10:30AM - 11:00AM

Keynote Speaker: Michael Wolf Professor of Econometrics and Applied Statistics,
University of Zurich

FEEHRER: BRI ELT AN S EX. Michael Wolf



Coffee break: 11:00AM-11:20AM

ZXBk: 11:00AM-11:20AM

11:20AM- 11:50AM

Discover Regional and Size Effects in Global Bitcoin Blockchain via Sparse-Group
Network AutoRegression

PR FR R T X S S A 4 0 2% 5 (] 9 1) DX R~ 2

Ying Chen, Department of Mathematics, National University of Singapore, Singapore;
Department of Economics, National University of Singapore, Singapore; Risk Management
Institute, National University of Singapore, Singapore

I 5L R 2 B BTN SR 2A 5724 & BN [ 7 K22 UG FRRF AU AT Ying
Chen

Simon Trimborn, Department of Mathematics at National University of Singapore

BrhnyE E ST R4 & Simon Trimborn
Jiejie Zhang, Department of Statistics & Applied Probability, National University of Singapore,
Singapore

Brnd E LR G 5 R BRI R Jiejie Zhang
Presenter: Simon Trimborn

##EA: Simon Trimborn

11:50AM-12:20PM

China Treasury Bond Yield Forecasting

o ] [ £ i 2 T

Yuping Zhou, Datayes.Inc
BB 225 Yuping Zhou
Presenter: Wei Wang

WA EfF

Lunch: 12:20PM - 2:00PM



4. 12:20PM - 2:00PM

2:00PM-2:30PM

Keynote Speech: Predicting Returns with Text Data

Keynote Speaker: Dacheng Xiu Associate Professor of Econometrics and Statistics, Booth
School of Business, University of Chicago

FEEEWHER: ZMERAA YAt R T E MG R B BRER

2:30PM-3:00PM

Construction of Financial News Sentiment Indices Using Deep Neural Networks
T IR B 0 22 PR 4% 38 ST S R T I B 4B 4R A7

Shaokai Wang, Guanghua School of Management, Peking University
BRI E 2Bt Shaokai Wang

Zili Zhang, Harvest Fund Management Co., Ltd

F S FEGE AR Aw Zili Zhang
Presenter: Shaokai Wang

#HPFA: Shaokai Wang

3:00PM-3:30PM

Factor Investing: A Bayesian Ensemble Learning

BEREHE: NHHEmRE>

Guanhao Feng, College of Business, City University of Hong Kong
B TTR 7 %% ¢ Guanhao Feng

Jingyu He, Booth School of Business, University of Chicago

Z s R AT B Jingyu He

Presenter: Guanhao Feng

HEH¥A: Guanhao Feng

Coffee break 3:30PM - 3:50PM



ZXB: 3:30PM - 3:50PM

3:50PM - 4:20PM
Ensemble Modeling in Machine Learning with an Application to Trading

DLasE >3 i BB U AR R FLAESE 5 v I B

Ahmet Goncu, Hedge Fund Research Centre, Shanghai Advanced Institute of Finance (SAIF),
Shanghai Jiao Tong University.

AR R B AR E R (SAIF) PR 4 7 H 0y Ahmet Goncu

Hong Yan, Hedge Fund Research Centre, Shanghai Advanced Institute of Finance (SAIF),
Shanghai Jiao Tong University.

bR B m ARt B (SAIF) X e R FL b P54

Xi Zhao, Hedge Fund Research Centre, Shanghai Advanced Institute of Finance (SAIF),
Shanghai Jiao Tong University.

RS R F E e bR (SAIF) W& FT R0 Xi Zhao
Presenter: Ahmet Goncu

A : Ahmet Goncu

4:20PM - 4:50PM

Identifying Overvalued and Undervalued Stock Market and Market Timing in
Retirement funds

VR oG A ATIA B B 52 T35 DA SRR I T S AL
Weishen Wang, Department of Finance, College/University of Charleston, SC
BRI /% B 4/l & Weishen Wang

Seung Hun Han, School of Business and Technology Management College of Business; Korea
Advanced Institute of Science and Technology (KAIST)

s E R EORBE SRS R & Seung Hun Han
Presenter: Weishen Wang

#EYFEA: Weishen Wang

4:50PM - 5:20PM



Economic Meaning of Bitcoin Mining

EEARF TR B Z05F = L

Min Dai, Professor, Department of Mathematics and Risk Management Institute, National
University of Singapore

I SRR s W E SR XS E I ST R

Wei Jiang, Risk Management Institute, National University of Singapore

OIS S7 R K BRI ST R

Steven Kou, Questrom Professor in Management, Questrom School of Business, Boston
University

WK A IR B B 2 e 4 B R Steven Kou

Cong Qin, Center for Financial Engineering, Soochow University

SIMR Rl TR L ZRER

Presenter: Cong Qin

HEHA: REE

5:20PM - 5:50PM
Speech: CRIX - The Cryptocurrency Index

Speaker: Simon Trimborn, Department of Mathematics at National University of Singapore

I E S R & Simon Trimborn



