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VIR ERL, BEER. BLORIRECRBEEARDEICEAONH D, PFFMELLT, Estimation of risk
contributions with MCMC (Quantitative Finance)*> Compatibiity and attainability of matrices of correlation-based
measures of concordance (ASTIN Bulletin: The Journal of the TAA). Avoiding zero probability events when

computing Value at Risk contributions (Insurance: Mathematics and Economics)h\# 4.

303



Vs HEs
A. ¥

(b) FWX(EFTEOEHMIIIE*)

* TBEIN7 LIV LEAVEZ VAR IEROEY | (BEREF, BABLOHB)I[BARHAFERE] 45525,
353-375 H, 2016 £,

* "COMPATIBILITY AND ATTAINABILITY OF MATRICES OF CORRELATION-BASED MEASURES OF
CONCORDANCE" (joint with Marius Hofert), ASTIN Bulletin, Vol.49, No.03, pp.885-91,8 2019.9.

* "Estimation of risk contributions with MCMC" (joint with Mihoko Minami), Quantitative Finance, Vol.19, No.9,
pp.1579-1597, 2019.9.

* "Markov Chain Monte Carlo Methods for Estimating Systemic Risk Allocations" (joint with Marius Hofert), Risks,
Vol.8, No.1, pp.6, 2020.1.

* "Modality for scenario analysis and maximum likelihood allocation" (joint with Marius Hofert), Insurance:
Mathematics and Economics, Vol.97, pp.24-43, 2021.3.

* "Avoiding zero probability events when computing Value at Risk contributions" (joint with Yuri Saporito and
Rodrigo Targino), Insurance: Mathematics and Economics, Vol.106, pp.173-192, 2022.9.

* "Matrix compatibility and correlation mixture representation of generalized Gini's gamma" (joint with Marius

Hofert), accepted at Canadian Journal of Statistics, DOI: 10.1002/cjs.11748, 2022.12.

(d) EDft

"Risk Analysis: Measures of concordance, their compatibility and capital allocation,”" UWSpace, 2020.8.

"Estimation and Comparison of Correlation-based Measures of Concordance" (joint with Marius Hofert),
arXiv:2006.13975, 2020.11.

"Measuring non-exchangeable tail dependence using tail copulas”" (joint with Shogo Kato and Marius Hofert),
arXiv:2101.12262, 2021.2.

"Discussion of tail dependence measures using tail copulas," The Institute of Statistical Mathematics Cooperative
Research Report 454, Extreme Value Theory and Applications (19), pp.11-16, 2022.3.

"Joint mixability and negative orthant dependence" (joint with Liyuan Lin, Ruodu Wang), arXiv:2204.11438, pp.1-
40, 2022.4.

B. B EDBRES

(a) ERNZFRRER(ERBE - BREFRICIE)

"Compatibility of matrices for correlation-based measures of concordance,"” 3rd SAS/WatRISQ Research
Presentation Day, 2019 & 2 A,

"Compatibility of matrices for correlation-based measures of concordance," Wednesday seminar at Keio University,
2019 & 5 A,

MEREFRHAKEEREOES ML ER RN MABREFZRESKR, 2019 F9 H,

* "Compatibility of matrices for correlation-based measures of concordance," CFE-CMStatistics, 2019 & 12 B,

"Estimation and Comparison of Correlation-based Measures of Concordance,” Weekly seminars on Risk
Management and Actuarial Science at University of Waterloo, 2020 £ 7 A 16 H,

* "Beyond the tail dependence coefficients," JARIP- A7V Fa7)—=HES 1 EFFTESR, 2021 F£2 A 13
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"Tail concordance measures: A fair assessment of tail dependence," Weekly seminars on Risk Management and
Actuarial Science at University of Waterloo, 2021 & 4 A 7 H,

"Tail concordance measures: A fair assessment of tail dependence," Wednesday seminar at Keio University, 2021
F4HA21H,

"Measuring asymmetric tail dependence using tail copulas,” WEEFRD TE~DISA, 2021 F£8 A 16 H,

* "Tail concordance measures: A fair assessment of tail dependence," 2021 FE#fEETBEHEF R ES KR, 2021 F
9 H8H.,

ME2ZZ MO EREROFM] Mt HEEIS—, 202241 A 12 H,

"Tail concordance measures: A fair assessment of tail dependence," ISI-ISM-ISSAS Joint Conference 2022, 2022
F1H13H.

"Simulation of completely mixable distributions and its application to variance reduction," 25 16 [B] H A&EETF
KEFER 20225385 A,

"Joint Mixability and Negative Orthant Dependence," 57 [ (2022 £EEZE) vy T74—KR=, 2022 F8 A 19 H,

* "Joint mixability and negative orthant dependence," JE1ZIBEDHERM, 2022 £ 9 A 16 H,

"Measuring non-exchangeable tail dependence using tail copulas,” Academic Speech at Department of Statistics,
Feng Chia University, 2022 4 11 B 16 H.,

"Joint mixability and negative orthant dependence," Academic Speech at Department of Statistics, Feng Chia
University, 2022 % 11 A 16 H,

"Measuring non-exchangeable tail dependence using tail copulas," —E KR FMHETT—r3v, 2022 £ 12
H 16 H,

(b) BERTARIOC I
R B F IR £ RTUR IO EASEL I BIEORR | (FRAES), 2021 - 2024 £,

C. ®H
Statistics and Actuarial Science Doctoral Entrance Award, 2017 4£ 9 A
Teaching Assistant Award, 2018 £ 2 B
Statistics and Actuarial Science Chair Award, 2018 &£ 3 A
Statistics and Actuarial Science Chair Award, 2018 £ 11 B
David A. Sprott &, 2020 £ 7 A
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