16

JARIP
JARIP
1
2004 14 30
E-mail
E-mail
E-mail: office@jarip.org
2-5-2 9F  100-0005

Tel: 03-3201-5051 Fax: 03-3201-5058

10

4,000
1,000
10,000
4,000
1 10,000

**



JARIP

2004 14 30

101
2-7-9 102-8630

2004 4

"The Significance of Expected Shortfall as a Coherent Risk Measure,"
Journal of Banking and Finance (co-author) "A Markovian framework in multi-factor HIM
models,"™ JFQA (co-author)

GMM Excel

AR Nelson Siegel

VaR CTE



o SEEERTL




