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CONFERENCIA MAGISTRAL
“Why Does Options Market Information Predict
Stock Returns?”

Presenta: Neil Pearson 31 Mayo 2019
University of Illinois at Urbana-Champaign. 9:00 a 10:00 am

Neil's research includes both theoretical and empirical work on asset
pricing and the valuation and hedging of financial derivatives and other
financial instruments. Dr. Pearson has published papers in a number of
academic journals, is an associate editor of the Journal of Financial
Economics, the Journal of Financial and Quantitative Analysis, and
Economics Bulletin and has written a book, Risk Budgeting: Portfolio
Problem Solving with Value-at-Risk, published by John Wiley & Sons. He
has consulted for a number of U.S. and international banks, working on
term structure models, the evaluation of derivatives pricing models, and
some issues that arise in the computation of “value at risk” measures. He
received his Ph.D. from the Massachusetts Institute of Technology..

Organiza: Departamento Administracion ITAM y FUNDEF

Registrate aqui

Auditorio ITAM, Campus Santa Teresa.
Av. Camino Sta. Teresa 930, Héroes de Padierna, 10700, CDMX

INFORMES:

Alma Lee

5628-4000 ext 3402
alee@itam.mx / www.itamfin.com
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