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domain, in the Proceedings of RIMS
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T.Hayashi), Stat. Inference Stoch.
Process. 11 (2008), no. 1, 93—106. & &e
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Methods and Applications, vol 14, No. 4
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A convolution approach to multivariate
Bessel processes. Stochastic
processes and applications to
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problems with risk—sensitive criteria,
”Stochastic Processes and Applications
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differential equations. Annals of Applied
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@)A. Kohatsu-Higa. and A. Sulem. Utility
maximization in an insider influenced
market. Mathematical Finance, Vol 16, 1,
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@A. Kohatsu-Higa. Risk measures in Finance.
Plenary Speaker. Annual Meeting of the
Spanish Statistic and Operation Research
Society. February 12, 2009. Murcia, Spain,
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"Modelling the financial markets”. World
Congress of the International
Association of Statistical Computing
Pacifico Yokohama, December 5-8, 2008.

@S. Ninomiya.  Kusuoka Scheme: A new
weak approximation methods of diffusion
processes’’, RENKZFEBIREREE NI
oy —Fl h2BYV—rvay T &
BT - BPRE R T 7 A v ADFERTE
2008) , KBk RFHzEHE Z—,
(2008/12/6-7)

@S. Ogawa, “Some attempts to the
real—time estimation of the volatility”
Invited Lecture at Intern.Conference
CAPS2008, held at Press Center in Hanoi,
Dec 2, 2008.

@3H. Nagai. “Asymptotics of probability
minimizing down—-side risk and
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Centre de Recerca Matematica, Barcelona,
June 25, 2008

@)H. Nagai. “Large deviation control arising

from mathematical finance”, July 9-th,
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@2S. Ogawa, “On a real-time scheme for the
volatility estimation” , Pleinary
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Applications in Finance. International
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69S. Ogawa, “Real-time scheme for the
estimation of volatilities” , Invited
Seminar Talk at Math.Dept. of Hong-Kong
Univ., August 13, 2007

G)H. Nagai. “Asymptotics of the probability
minimizing a down—-side risk: Partial
information case”, Conference “Stochastic
Processes: theory and applications”,
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probability and risk—sensitive asset
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