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12:50-13:00 Greetings from the JAFEE President (Webinar 1)

Hideatsu Tsukahara (Seijo University)

13:00-15:00 KAFE-JAFEE International Symposium |

(Group A-1) Blockchain, cryptocurrency,
machine learning, and statistical
mechanics
Chair: Takanori Adachi (Tokyo Metropolitan
University)

Blockchain-Based Academic Journals
Kyoung Jin Choi (University of Calgary),
Jaevin Park (Soongsil University)

Stochastic Approximation in Adaptive Monte
Carlo Variance Reduction
Rei-ichiro Kawai (University of Tokyo)

Are Suspicious Activity Reporting Requirements
for Cryptocurrency Exchanges Effective”?
Daehan Kim (Sungkyunkwan University),
Mehmet Huseyin Bilgin (Istanbul Medeniyet University),
Doojin Ryu (Sungkyukwan University)

The Thermodynamic Approach to Whole-Life
Insurance: A Method for Evaluation of Surrender
Risk

Yuuki Ida (Ritsumeikan University)

(Group A-2) Financial Economics and

Modeling
Chair: Jiro Akahori (Ritsumeikan University)

Eauilibrium Multi-Agent Model with
Heterogeneous Views on Fundamental Risks
Keisuke Kizaki (Mizuho—DL Financial Technology),
Taiga Saito (University of Tokyo),
Akihiko Takahashi (University of Tokyo)

Effect of the Elderly on Household’ s Financial
Transactions: Evidence from Japan and Korea
Young—Min Kim (Kangwon National University)

Risk Models for the Japanese Double-Debt
Problem
Yuri Imamura (Kanazawa University)

Convergence Rates of Large-Time Sensitivities
with the Hansen-Scheinkman Decomposition
Hyungbin Park (Seoul National University)

15:30-17:30 KAFE-JAFEE International Symposium |

(Group B-1) Stochastic Processes and
Numerical Methods
Chair: Takaki Hayashi (Keio University)

Tempered Stable Processes with Time-Varying-
Exponential Tails
Young Shin (Aaron) Kim (Stony Brook University),
Kum—Hwan Roh (Hannam University),
Raphael Douady (Paris 1 Pantheon—Sorbonne
University)

A Gaussian Kusuoka Approximation and
Application to Deep Learning-Based Numerical
Method for High-Dimensional PDEs
Toshihiro Yamada (Hitotsubashi University & Japan
Science and Technology Agency (JST))

Time Stepwise Local Volatility
Hyuncheul Lim (Chonnam National University)

Exact Simulation of Multivariate Hawkes Process
with Jump-Diffusion CIR Intensity
Kazuhiro Yasuda (Hosei University)

(Group B-2) Financial Markets and
Modeling

Chair: Teruo Nakatsuma (Keio University)

Computation of the Greeks for Complicated
Options
Tomonori Nakatsu (Shibaura Institute of Technology)

Market Liquidity, Domestic Funding Liguidity, and
Stock Price Synchronicity

Jinyoung Yu (Sungkyunkwan University),

Doojin Ryu (Sungkyunkwan University)

Non-Zero-Sum Optimal Stopping Game with
Continuous Versus Periodic Observations
Kazutoshi Yamazaki (Kansai University)

Physical ETFs and Synthetic ETFs, What is Really
Good?: Compensation Channel of Synthetic
ETFs

Jinhwan Kim (KAIST), Hoon Cho (KAIST),

Sangik Seok (University of Ulsan)

17:30-17:40 Closing Remarks from the KAFE President (Webinar 1)

Chungwang Park (Tongmyong University)

18:00- REBELS-HES
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Volatility Forecasting with the Heterogeneous

AR-Type Multiscale Dynamic Topic Model
Yoshinori Kawasaki (The Institute of Statistical
Mathematics, Department of Statistical Modeling),
Takayuki Morimoto (Kwansei Gakuin University, School
of Science and Technology)
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A Default Contagion Model for Pricing
Defaultable Bonds from an Information Based
Perspective
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Variance and Skewness Risk Premia: The Impact
of State Dependent Self-Exciting Jumps
Ff EA(—BREXERZEESEFER)

13:15-14:45 (£BB) 1 —ILEH—T
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Caplet Formulae for Backward-Looking Term
Rates with Hull-White Model
B8N 8BGAH - 1—+F—X)

The Specific Country’s Yield Curve Factors and
Foreign Exchange Rates Predictability
BHF P RRFPLREBERZEE)

Comparison of Zero Coupon Yield Curve
Estimation Methods Using Japanese Corporate
Bond Price Data
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FEEEST I VT AR« URDEEEITDIEIIRED Decomposition and Approximation for
M— Tz ) ZAEIR Barndorff-Nielsen and Shephard Model
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