PREFACE

The 6th Ritsumeikan international conference on Stochastic Processes
and Applications to Mathematical Finance was held at Biwako-Kusatsu Cam-
pus (BKC) of Ritsumeikan University, March 6-10, 2006. The conference
was organized under the joint auspices of Research Center for Finance
and Department of Mathematical Sciences of Ritsumeikan University, and
financially supported by MEXT (Ministry of Education, Culture, Sports,
Science and Technology) of Japan, the Research Organization of Social Sci-
ences, Ritsumeikan University, and Department of Mathematical Sciences,
Ritsumeikan University.

The series of the Ritsumeikan conferences has been aimed to hold assem-
blies of those interested in the applications of theory of stochastic processes and
stochastic analysis to financial problems. The Conference, counted as the 6th
one, was also organized in this line: there several eminent specialists as
well as active young researchers were jointly invited to give their lectures
(see the program cited below) and as a whole we had about hundred par-
ticipants. The present volume is the proceedings of this conference based
on those invited lectures.

We, members of the editorial committee listed below, would express
our deep gratitude to those who contributed their works in this proceed-
ings and to those who kindly helped us in refereeing them. We would
express our cordial thanks to Professors Toshio Yamada, Keisuke Hara
and Kenji Yasutomi at the Department of Mathematical Sciences, of Rit-
sumeikan University, for their kind assistance in our editing this volume.
We would thank also Mr. Satoshi Kanai for his works in editing TeX files
and Ms. Chelsea Chin of World Scientific Publishing Co. for her kind and
generous assistance in publishing this proceedings.
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