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Study of asset price fluctuation due to cumulative shot noise effect
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Companies are actively raising funds and activating investment, then
increasing credit risk. In the past, companies devised a jump diffusion process model by
distinguishing between normal fluctuations and accidental fluctuations accomﬁan%ing changes in
economic outlook against economic fluctuations. In this study, we distinguish shots with large
amplitude from shot noise with small amplitude, accumulate shot noise with noise below the level
value in shot noise, accumulate it, and when it reaches a certain threshold value, As shown in Fig.
As a result of research, we had published "Reliability Modeling with Computer and Maintenance
Applications”.
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