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Bl Project description cont.

m Techniques to compute MLE:
» Series expansions.
» Monte Carlo methods.

» PDE methods (Kolmogorov forward equation).

m Radial basis functions:
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| Project description

] dxt - p(t, Xt’ a)dt + d'(t, th 8)dwt.
= Parameters 8

« needec in risk managemer of financial
derivalives,

» esfimaled from data using Maexdmum
Likelihaod Estimation {MLE}).
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