(®)
2013 2017

Heat Kernel Approach in Financial Engineering of New Generation

Akahori, Jiro

13,000,000

The project contributed, from the perspective of stochastic calculus, to the
new developments in the field of financial engineering after the financial crisis. In the new
generation modelling, more sophisticated theoretical foundations
explaining interactions among the various models are required, compared with the old type ones where
in most parts the modelling was ad-hoc. This project promoted good many fruitful international
research collaborations.
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