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Asymptotics in View of Applications to Finance
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Fractional Riccati Equation Related to Square
Integral of Fractional Brownian Motion.
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An Algebraic Approach to the Ramer-Kusuoka
Formula and its Applications
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Higher Order Deep Solver of Non-Linear PDEs
Implied by a Non-Linear Discrete Clark-Ocone
Formula
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A New Control Variate Method for Deep BSDE
Solver: Solving High-Dimensional Forward-
Backward Stochastic Differential Equations
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Systemic Interest Rate Risk Contributions:
A Structural Model Approach
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|IPDE-Based Bayesian Statistical Inference for
CIR Interest Rate Model with Poisson Jump
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Quantum Pricing with a Smile: Implementation of
Local Volatility Model on Quantum Computer
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Investment Strategies Using Polarity of News in
Japanese Stock and USDJPY Exchange
Markets
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Winners and Losers in DOW 30 Stocks by the
Performance Indexes Incorporating High
Moments and Disaster Risk
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