©) 15K01200

Volatility-Constrained-Correlation VC-correlation VC-correlation
A,B daytime
return overnight return VC corrlation
overnight return daytime return ND daytime return overnight return DF
overnight return daytime return ND VC correlation
daytime return VC correlation
VC correlation VC correlation

VC correlation

2 2 0 0
T. Ochiai, J.C. Nacher 515
VC correlation analysis on the overnight and daytime return in Japanese stock market 2019
Physica A 537-545

DOl




Teppei Matsubara, Tomoshiro Ochiai,| Morihiro Hayashida, Tatsuya Akutsu and Jose C. Nacher Vol. 17, No. 3
Convolutional neural network approach to lung cancer classification integrating protein 2019
interaction network and gene expression profiles

Journal of Bioinformatics and Computational Biology 1940007

DOl
10.1142/50219720019400079

T. Ochiai, J.C. Nacher

daytime overnight return VC

24 (SIG-FIN)

2020




