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9:30-9:35 BSOS
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Option-Implied Volatility and Risk Aversion

JER « REEE ORBKRS)

9:35-10:10 A= HHEN (BN KS2) “The Role of Implied Volatility and Jump Risk
Component in Forecasting Realized Volatility”

10:10-10:45 Nattapol TAKKABUTR (KB K*) “Option-Implied Risk Aversion Anomalies:
Evidence from Japanese Market”

10:45-10:55 K&
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10:55-11:30 KR (KBROKY) TRMMINAE SR O RFFZA TR OE — A > MEEIZ O
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12:05-13:25 B&



Realized GARCH and Stochastic Volatility Models
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13:25-14:00 KA&R#HE (AR “Realized Stochastic Volatility Models”

14:00-14:35 1 (K5 “Multivariate Realized Stochastic Volatility Model with
Leverage” (F:25F# : KEFIE (HRKT))

14:35-15:10 YTBIFE (E2&K%:) “An Empirical Analysis of the Nikkei 225 Put Options
Using Realized GARCH Models”

15:10-15:20 {AREH

GARCH Models
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15:20-15:55 MY (AbifE R 228 GARCH €7 V2 HEET 570D R N
v /7 — ¥ ccgarch2 )

15:55-16:30 A7 HZh (KPR K=%) “Revisiting the Functional Form Specification of the Volatility

Shock Term in GARCH-type Models”

16:30-16:40 {K#EA

Realized Volatility
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17:15-17:50 A Kl (B K=2) “Bootstrap Bias Correction for Functions of Realized
Variance”

17:50-18:25 JEEE (—H&K%:) “Bayesian Analysis of Multiple Structural Changes in
ARFIMA Models with an Application to Realized Volatility”

19:00-21:00 = HACHLSL



