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Exploring Cointegrated Asset Dynamics: The Impact of Stochastic Variances and Mutually
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Continuous-Time Optimal Execution in a Markovian Environment
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Deep Learning-Based Option Pricing for Barndorff-Nielsen and Shephard Model
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Decomposing Asian Countries Yield Curve Comovement
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Optimal Stopping of Ornstein Uhlenbeck Processes
JIA Zhidie(AL A fE X FE R ZIRE T EAERD, HFF FR(RE), FiE REB(RZE)

Diversifying Meltdown Risk of Cryptocurrencies
#BAR FRERKRFRBREFFI), #%F &5 (International Monetary Fund),
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Randomized Positive-Definite Fourier Estimator
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A Non-parametric Multi-dimensional VVolatility and Expected Return Estimator Via the Deep

Propagator Model
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Herding Effect of both Global and Local Crisis in BRICS Countries *
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Market Price-Volatility Simulator
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A New Approach to Estimating Loss-Given-Default Distribution
I BEGEEHKRERERZFEHAERD, Kevkhishvili Rusudan(El %)
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Financial Crisis . Stochastic Volatility and State Space Models
D FRBAGHEE KB =2ER), Rand Kwong Yew Low(Bond Business School, Bond University)

Towards a Non-parametric Detection of a Market Bubble
KRiF BABGIHEERFEXRZERE T¥MZEFRD, Vu Huy Hoang (B ), FR¥E RERBEZE)
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Dimension Reduction via Neural Network for Enhancing Quasi-Monte Carlo Method™
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