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constructed. Especially, we obtain the new results for the following three items:

The mathematical modes for power derivatives are

1)We construct the estimation scheme for the term structure of power derivatives
with their parameters by using convolution filter.

2)We propose the estimation procedure for identifying the market price of risk and
its parameters.3)The estimation algorithm for volatility process and its included

parameters is proposed by using the Non-central chi- square random generation
method.
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