
Option Pricing In Fractional Brownian Markets

DOWNLOAD HERE

Introduction.- Fractional Integration Calculus.- Fractional Binomial Trees.- Characteristics of the

Fractional Brownian Market: Arbitrage and Its Exclusion.- Risk Preference Based Option Pricing in a

Continuous Time Fractional Brownian Market.- Risk Preference Based Option Pricing in the Fractional

Binomial Setting.- Conclusion. EAN/ISBN : 9783642003318 Publisher(s): Springer, Berlin Format:

ePub/PDF Author(s): Rostek, Stefan

DOWNLOAD HERE

Similar manuals:

Option Pricing In Fractional Brownian Markets

http://downloadpdfs.net/getfile.php?prd=208800921
http://downloadpdfs.net/getfile.php?prd=208800921
http://downloadpdfs.net/getfile.php?prd=208800921
http://downloadpdfs.net/getfile.php?prd=208800921

