#&=X C-19

RS
EiEE
Ht 25 HA R4

AR

HrMREREIEHEARBES

: 37104

: B (0)

: 2007~2010
19510164

Rk 23 £ 5 A 5 HHAE

MRREL (FIX) BHRICKIIFERSAE - HEMSAFEXOBEEFTELVIRIE
BN AT
MEZRESL (EX) Complex System Based Mathematical Analysis of Non—nhormal
Distribution Family and Stochastic Differential Equation and Their Applications to Risk
Management
HEREKRE

Z  FeRt (TAN KANGRONG)

ABRKE - BFFH - B4R

MEEES : 70368968

FRIEE R OBEE (Fns0) -

AWFFEIL, MRS K DR 2 LD 1A A T2 FEIE B R AA IR, R0y 7 B oD B iR
WBLOZEDIHEI T2, BRCIE, FEERSETOET Y v 7 FiEE LT, EERMER
TRl LTERMLEITYD, BRAMRETNCLD 7 7 v M T — VEEBE~DTLIE, B
FOZEOMEY 7Y 7k - U R FMEDYREE - R EZITo 70, £70, VxR EDHE
FE ANT- R0 HREX OB « BAEMENT 21T\, ERE~Ow H T ietE 2 il L7z,
EHIZETNABLONRT A—=Z OEECICBWT, S TIER X OSE 0 TE % 56 H LIRS
DT,

WFFERR OB (3530) -

This research aims to study the mathematical properties of non-normal distribution
family, in some cases which is diffused with a nonlinear time factor, and the non-Brownian
motion based Stochastic Differential Equation (SDE), and their applications. Mainly, the
following theories or applications have been studied and developed. 1)Identification of a
stochastic process based upon mixture distribution family, or non-normal distribution
family; 2)Analysis of tail distribution based upon mixture distribution family and the
Importance Sampling Method under the non-normal phenomena, such as, heavy-tail
distributions; 3)Analysis of behavior of SDEs theoretically and numerically, such as a SDE
having a jump factor. In our studies, statistical methods and complex system based genetic
methods have been applied to parameter optimization.
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