JAFEE

2002

12 20

12 21

ogoboobotd oobtuobobtgobd

BARER-GIFFE- TFFER
(The Japanese Association of Financial Econometrics and Engineering)

101-8439 2-1-2 8F

TEL 03-4212-3110
FAX 03-4212-3020
Email office@jafee.gr.jp




120200 (0)
0000 Oooz00 ooseo@oooooan)

9:00 DODOO

9:30 -10:20 FIEHEXRDHTE

OO0 00 (Cooooo)
Estimation of Failure Probability using Semi-Definite Logit Model
N B (RRIXRKFERFR), §F & (HRKFP)
10:30 -11:40 HEREFE D HETE FHRE

Filtering of Stochastic Volatility
HE B— CGREFEREFRIKZE), Arunabha Bagchi (Twente University)

Estimation of Stochastic Volatility Models : A Laplace Approximation Approach to the
Kalman Filter

EH EZ (BiLX®), # RE (RiLXH)
A Note on Yu-Phillips’ Estimation for a Continuous Time Model of a Diffusion Process

e B— (BBEXFEXZER), 71l — (EX%F)

11:40-12:40 ODO 0O, DODODOOODO

12:40-14:20 OO OOOO

Portfolio Optimization under Short Sale Opportunity
HIR fFE (FRRXFXRFR)

ER X (AWK
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Jump diffusion process
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An Application of New Barrier Options (Edokko Options) for Pricing Bonds with Credit Risk
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Financial Boltzmann Model

Application to Multi Assets Problems
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Application to Power Market

Financial Boltzmann Model Application to Non-Life Insurance Portfolio
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