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Hull and White Interest Rate Model with Nelson-Siegel Term
Structure: An Application to Interest Rate Pricing and Risk
Measure
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On Same-Realization Prediction in the Multivariate Long
Memory Process with the VAR Procedure

T A BB (P AR
Foohnh (Y AaRE)
TREIEAR o g K —MIDAS #0312 s

A R E (P LA K)



15:00—15:30 & #H ik L
Bz FARREIER
ShtedE (FhEH2 20 4) =% (FE5A) fdtdh: (154)
A maEd (0 R gk R

Logvmi (e RF 5) %4> GerRAF I FT2 (B85
A &)

Robust Predictions of Exchange Rate Movements with Google

Trends
15:30—17:00 | gk 40 P s (P AR

2. %P OW(F A AR )
Liquidity Premium and Exchange Rate Predictability
P A T (P k4L

3. i (¢ &L 4847)

LT LARR] 5 BT



