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Research on derivative prices with funding costs
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I have researched derivative prices with funding costs. The outcomes are
twofold as follows.

Firstly, 1 have summarized the background of the problem and published a working paper "A Note on
the FVA Debate" in "Shinshu Economics and Law Review" No.6.

Next, | proposed a method for pricing derivatives with funding costs, which is new and different

from what is usually used in practice. This was published at "JAFEE conference 2018 winter™ as "

Derivative pricing with funding costs - An application of the Benchmark Approach™ and the detail is
in the proceeding.
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