KRKZE #IE - T—YREHEMRR LYY — (MMDS)
&F - RERFPFIER - PET—I>av T
FERITE - BOEEHET 71 F > ADFERE 2015,

HE: P27 412 H3 H (K), 12 H 4 H (%)

28 RIRRSEh 2Bt v 5 — 10 B, FiGH= X € 7V R —)b (196 Ji)
T 530-0005 KpridbX iz 5 4-3-53
i 56:06-6444-2100, FAX:06-6444-2338
URL:http://www.onc.osaka-u.ac.jp/

X B, ZOT—=7vay 7k TRIRKRFERKNEA =2 774 71 HHEOMBUNIE%
ZITTED T,

70934
12 A 3 H (K) F&l

[ DE] 9:55-10:00
KHE (RRRZEREBGEREFE AR & MMDS)

[Ey>arvi] RERRA=>F7T«7 - £y 32)10:00-12:00
JER EREIE (RS R AR AT 78R & MMDS)
G2t
O i (HARSRAT RWTZET)
TARZ LYy b A 7 VOHEG : HARBRF LA — IV A —7~DJEH
O A HY) (HFERAERERTAER)
BIBACRRETVICE 24 Y 7 TA - K774 )T 4 DIFEDHT
O AR i (FLRG HRSABOE R 4)

“Does high-frequency trading improve market quality?”
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“Optimal timing for short-covering”
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“Systemic risk and crisis management during Japanese financial crisis: A CoVaR
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“The Pricing Model of Credit Default Swaps under Systemic Risk”
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“Estimating and Forecasting the Integrated Variance by Its Linear Projection on the

Squares of High Frequency Returns”
BR&I1—kt—7L—7% 12:00-13:30

12848 (£) &
[(Ey>ars: FHEE (RERRAI=>7T7«7 - Evy>ar) 13:30-14:30
JER BIMRNE (KBRS RABEAEERE TAAWTZER & MMDS)
AR
O AR (—EREREBER LR
TATOREEE B2 BRI - B RISRERK S 2 Pl A

R#E&I—kb—7L—% 14:30-15:00



[v >3 6] 15:00-17:00
JER AR (KBRS MMDS)
AT
I et il I QYA tNE S MR 20 v e

"X V'F v 747> a BT 2 BIBE K OVEERBIZOWT,
O At (B3R EPETAAE)

TN T« AT a v DRBEIGEE £ S ZAZEMNIC BT B A
O JHZERH (R R 22 B0R 2480)

“Risk-sensitive asset management with general factor models”
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