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Bond Portfolio Optimization using Regime
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Scarcity and Spotlight Effects on Term
Structure: Quantitative Easing in Japan
Loriana Pelizzon (SAFE Goethe University Frankfurt),
Marti G. Subrahmanyam (Leonard N. Stern School of
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Euler-Maruyama Approximation of Stochastic
Differential Equations in High Dimenion by
Orthogonal Random Variables
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A Numerical Scheme of Pricing Options with
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Asset Return Predictability and Dynamics of
Return and Variance Risk Premia
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Term Structure Model of Volatilities and
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Is it Efficient to Buy the Index? A Worldwide Tour with Stochastic Dominance
Olga Kolokolova (The Alliance Manchester Business School),
Olivier Le Courtois (Emlyon Business School),
Xia Xu (Emlyon Business School)

Ross Recovery on FX market
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Belief Update and Mispricing: Theory and Experiment
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No Arbitrage and Lead-Lag Relationships
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