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One day workshop on Financial mathematics

14:30- 15:15 RH HERK GRRERKXZE EEFE)
CEFBEEEAHORBEIFAFTURADIGRA

EHEFEREEFAEE (X, FUZMRE- IR BICHEZEEA A A TN -EEM S ALY
BEINF-VRTLEFSDOEMELICE SN TREILTAFHEECHS,
CORBRBEICHT B A v—1EF7FO—F D—D &L T, Hamilton-Jacobi-Bellman A 52K EFE(Eh B IE
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15:15- 16:00 & RITK B{LFWER HERIETOITSL)
“S2RITAITAETIVICKHTEHIERE X" e
52-RST1UT1-ETIL(RVETI) T, BEBI71F 2 RIZEFBstylized factD—DTHARTTA
UT4DS7HEEMBRLIZETILELT, BEFTB SN TILVS. RVETILTIE, RSTAITHRIEEZED
BAERBIRLELT, BREMNLGI—RILELEDFERVokerra A B EEZBCLTRITAI)TADS IS
RELTHY, T, HEDTERREERLELBEHTESa00, EHRLHOANMSLHRATETIL
ELTHILNATLNS. — AT, EFELBEECHIRVETIICHT IS EREFEEOMSRIL, 1EED
LM AR (SDE) (ST AIERELBMLTHRERLICHS. FEETIE, RVETILISOWNTEH
Li=-0b, TDEEMIESTEEICDOLNT, FEEVolterra AR 2% 3 BMarkovE!E{El&, SDEIZXIT 3
WEZEYICHASHEINATYYREEICEY, BEREENEREHTERZLEB/NT 5.
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“Market makingZfEAL=7 /LT X LEITIZE 1T 55 EERE”
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BEOBADOHETHS. &RHEEE Dmarket making
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https://www.musashino-u.ac.jp/research/laboratory/mathematical_engineering/




