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A heterogeneous model for life insurance -—— an
implementation
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Optimal investment and reinsurance strategy for
mean-variance insurers in a dependent risk model
using a linear Gaussian stochastic factor model
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Continuous-time optimal execution under a
transient market impact model in a Markovian
environment
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Multilayer Linear Response Model and its
Application to Finance
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Perpetual American Pandemic Options Using Frobenius
Method
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A deep solver of optimal stopping problem based on a
variational approach--— how efficient is it?
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Hybrid deep learning approaches for high-frequency
carbon prices forecasting
Yingnan Cong (China University of Political Science and Law),
Wenting Zhang (Institute of Statistical Mathematics),
Xiaojing Cai (Okayama University)

Error estimates for the randomized positive defininite
Fourier estimation method
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Diffusion Estimation with Fourier Method ———Theory
and Practice
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Tensor train representations for Greeks of Fourier-
based pricing of multi-asset options
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Term Structures of Risk Premiums for Bonds
and Eaquiities in a Quadratic Gaussian Model
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Monte Carlo simulation for Barndorff-Nielsen
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Randomized Markovian approximation for rough
volatility model
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Conformal Predictive Portfolio Selection
Masahiro Kato (Mizuho—DL Financial Technology)
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