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Intraday Technical Analysis of Individual Stocks on the Tokyo Stock Exchange
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A Model Predictive Control Approach for Portfolio Optimization with Cointegrated Pairs
of Stocks
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James A. Primbs(Management Science and Engineering, Stanford University)
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An Approach to the Option Market Model based on the End-User Net Demand
AR F—BREXZRERLEHERAER ELRIAZFR

15:45-16:45 JREEMR I ER: ZEH FREILKRFEFEHAER)

An Asymptotic Expansion for Solutions of Cauchy-Dirichlet Problem for Second Order
Parabolic PDEs and its Application to Pricing Barrier Options
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On a Symmetrization of Diffusion Processes and a Numerical Scheme Based on Semi-
Static Hedging Strategy
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A Note on Risk Measure Theory from a Category-Theoretic Point of View
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Modeling and Estimation of Dynamics Pairs Trading using Stochastic Volatility Model and
Bayesian Inference
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