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WFZERC R OB (33L) : The objective of this study was to have developed the method of
selecting the data item that contributes to the solution of the problem from a large—scale
database. As an example, what factor influenced the pricing based on the information of
the real-estate property that the J-REIT investment corporation owned was analyzed by
using a variety of statistical methods. How the credit risk was reflected by paying
attention to the financial data of the corporation that issued the investment corporation
bonds as an approach for the credit risk evaluation, and estimating the implied default
probability and the recovery rate based on the market price was clarified.
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