
Futures & Options Report（https://www.jpx.co.jp/english/derivatives/futures-options-report/index.html） Title List               Osaka Exchange, Inc. 

1 

Month/Year of 

Publication 
No. Title Author name 

February 2024 Vol.6 THE STRONG MARKOV PROPERTY APPLIED TO OPTION PRICING PART II 
Graduate School of Economics, Kyoto University 

MASAHIKO EGAMI 

January 2024 Vol.5 THE STRONG MARKOV PROPERTY APPLIED TO OPTION PRICING PART I 
Graduate School of Economics, Kyoto University 

MASAHIKO EGAMI 

December 2022 Vol.4 
A Further Investigation into Economic Uncertainty and Derivatives Usage by 

Japanese Firms 

Kokushikan University 

JUXIN YAN 

Hitotsubashi University 

YUKIHIRO YASUDA 

November 2022 Vol.3 Economic Uncertainty and Derivatives Usage by Japanese firms 

Kokushikan University 

JUXIN YAN 

Hitotsubashi University 

YUKIHIRO YASUDA 

September 2022 Vol.2 
A FINANCIAL ENGINEERING VIEW OF DRAWDOWNS IN THE STOCK MARKET 

PART II 

Graduate School of Economics, Kyoto University 

MASAHIKO EGAMI 

August 2022 Vol.1 
A FINANCIAL ENGINEERING VIEW OF DRAWDOWNS IN THE STOCK MARKET 

PART I 

Graduate School of Economics, Kyoto University 

MASAHIKO EGAMI 
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