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Through this study, | was able to summarize some results about the
formulation of the inverse problem in finance and the application of it. Especially, Using the
method of statistics, we have been able to identify the parameters of trend and volatility, which
are important in financial engineering. Moreover, using the Bayesian inference approach, we were

able to simultaneously estimate the unknown trend and volatility coefficients from the artificial
measured data and the real financial market data in the second half.
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