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13:00~13:40 TDynamics of Integration in East Asian Equity Markets| Tatsuyoshi Okimoto
(Australian National University)

13:40~14:20 TSimultaneous multivariate point process models with an application to causality

analysis of financial markets| [EA&E A - ZEMKEH - KEFAT - SEEE
< IRFE >

<tvIarIl: &Y AT OG>

Chair: KFHR®RTE

14:25~15:05 [On Greeks | ##if skt

15:05~15:40 [On rare events] Tomoyuki Ichiba (University of California, Santa-Barbara)
15:45~16:15 [Discretization of Self-Exciting Peaks Over Threshold Models] ZEAH K
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16:20~17:00 [Dynamic risk measures for stochastic asset processes from ruin theory| j&7KZg[#
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