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“Impact of No-Arbitrage on Interest Rate Dynamics.”
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“Optimal Risk Sharing in the Presence of Moral Hazard under Market
Risk and Jump Risk,” Japanese Journal of Monetary and Financial
Economics, 2, 59-73, 2014.
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“A Mathematical Model of Price Fluctuations in the Financial

Market.”
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"Effects of Exit Strategy of the Quantitative Easy Monetary Policy on
East Asian Currencies."
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"Construction of stock-market based daily index of fiscal news for

Japan."
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