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A New Class of Malliavin Mancino Type Spot
Volatility Estimators
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A Direct Method for Solving Hamilton-Jacobi-
Bellman Equations via Deep Learning
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Variational Deep Solver of Variational
Inequalities
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Concentration Inequality of Sums of Dependent
Subexponential Random Variables and
Application to Bounds for Value-at-Risk
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Deep Stochastic Hamiltonian System
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Diffusion Estimation by Signature and Malliavin-
Mancino Method
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Examining the Default Prediction Power of
Corporate Managers’ Sentiment
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Modeling Self and Mutual Excitations in Credit
Default Swaps: Bayesian Statistical Inference
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Pricing Multi-asset Derivatives by Finite

Difference Method on a Quantum Computer
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Dimension Reduction for a Quasi-Monte Carlo
Method via Quadratic Regression
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Discrete Signature and its Application to Finance
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RE HE#EL)

A Viscosity Solution as a Piecewise Classical
Solution to an Optimal Switching and Free
Boundary Problem with Simultaneous Multiple
Switches
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Execution Game in a Markovian Environment
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