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Post-Last Exit Time Process and its Application to Loss-Given-Default Distribution
Masahiko Egami (FRERKE K FERZFZHEFRD,
Rusudan Kevkhishvili ([B]_L)

Decomposing the Term Structure of Credit Spreads and Predicting the Macroeconomy in

Japan
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14:00-15:00 KAFE-JAFEE Joint Session & : Rusudan Kevkhishvili (Graduate School of Economics, Kyoto University)

Machine Learning Applications In Classical Financial Economics
Doojin Ryu (Sungkyunkwan University)

Gerber-Shiu Analysis: Default-related Quantities under Levy Risk Processes
Yasutaka Shimizu (Waseda University)
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Empirical Study of Portfolio Performance Using High-Frequency Data: A Liguidity
Perspective
Zheng Xuzhu (KIR KZKZIZEFEZHAERD
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Learning Parameter Dependence for Fourier-based Option Pricing with Tensor Networks
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Higher-Order Moment Risk Premiums: The Impact of Stochastic Variances and Self-

Exciting Jumps
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