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Evaluating the validaity of asset pricing models
and strategy performance in the cryptocurrency
market from 2014-2025
Aumporn Ratwittayakorn (Ritsumeikan Asia Pacific University),
Katsushi Nakajima ([& L), Qu chengcheng (] L)
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Heterogeneous Views and Currency Swing
Prediction: Evidence from Trade Repository Data
ER K BRFIFYRP), §iiE BFAMP),
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Bayesian Estimation of the Rough Heston Model
Using VIX and VVIX, and Optimal Investment:
Recombining BSDE Trees with Hall-Basis OT
Compression
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E £ : Sooyoung Song (Chung—Ang University)

The Cram ér-Lundberg Approximation for the Ruin Probability in a Poisson GARCH Risk

Model

Sutipon Punaluek (Chulalongkorn University, Tokyo University of Science)

Interpretable Deep Learning for Stock Returns: A Consensus-Bottleneck Asset Pricing

Model
Bong-Gyu Jang (POSTECH)

Analysis of Stock Market Trading Dynamics and Its Application to Credit Risk Management

Rusudan Kevkhishvili (Hokkaido University)

Machine Learning in Financial Markets and Portfolio Management

Doojin Ryu (Sungkyunkwan University)
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International Evidence on Interest Rate VVolatility
Investment Strategies
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Do Default Funds Solve Counterparty Risks?
The Role of Default Funds in the Presence of
Default Penalty
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Model Risk in Counterparty Credit Risk under the

Regulatory Initial Margin framework
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Fiscal Risk and Global Risk in the Term Structure
of Sovereign CDS Spreads in Advanced
Economies
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Aharonov--Bohm Type Arbitrage and
Homological Obstructions in Financial Markets
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Endogenous Broker Choice, Investor
Heterogeneity, and Stock Prices
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Ami Horonami (Consortium for Virtual University of
Tsukuba and of the state of Deseret)

The Aumann-Serrano index and mean-variance
approach when the data-generating process
has volatility clustering
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