HEMRTFTDOLIBORY—% Y FETFILEYTPILT— L FTIal—a vy
2N 2]

SMLERERA G L~ 2 X v FTZEFR}

Email: yasuoka@shibaura-it.ac.jp

Abstract
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1 Introduction
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1) Evaluation of potential future exposure (PFE) for counter party credit risk assessment.
2) Assessment of the hedging performance of interest rate option models.

3) Assessment of different investment strategies in interest rate-sensitive investment portfolios (Asset/liability
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