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BiblioGov. Paperback. Book Condition: New. This item is printed on demand. Paperback. 24 pages.
Dimensions: 9.7in. x 7.4in. x 0.1in.The payoffs of path-dependent options depend not only on the
final values, but also on the sample paths of the prices of the underlying assets. A rigorous
modeling of the underlying asset price processes which can appropriately describe the sample
paths is therefore critical for pricing path-dependent options. This paper allows for discontinuities
in the sample paths of the underlying asset prices by assuming that these prices follow jump
diffusion processes. A general yet tractable approach is presented to value a variety of path-
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jump risk may lead to serious biases in path-dependent option pricing. This item ships from La
Vergne,TN. Paperback.
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