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Analysis of Japanese Contractor’s Activity According to Panel Data
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A Macro Economic Approach to Option Pricing
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Luca Taschini(London School of Economics)
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How Dynamic Networking Drives Stock Market Volatility and its Implications
Hongwei Chuang(Graduate School of Economics and Management, Tohoku University)
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Factor Based Tail Risk Parity/Budgeting Investment
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Nelson-Siegel Type Models with Regime Switches: Is the Deterministic Adjustment Term

in the Arbitrage-Free Models Important?
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