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This book is a thought process that begins with a basic understanding of Financial Mathematics
that graduates towards an understanding of Stochastic Volatility and in particular a variation of
the popular Cox-Ingersoll-Ross Model (CIR). Due to the nature of the research, the beginning chapter
outlines key ideas and techniques that need to be understood in order to define what stochastic
volatility is, why it came into use, and how to tie theory to practical application. Once done, a
question is posed. Does stock price affect the volatility driving process in the CIR Model? By utilizing
the information presented, the groundwork for this hypothesis is presented in detail. Later parts of
the book follow closely along with the work of Jean-Pierre Fouque&apos;s analysis of the Ornstein
Uhlenbeck (OU) process, by utilizing asymptotic estimation to calculate the pricing process of our
CIR Model variation. The final result will then utilize real-time bond prices in order to give an
estimate to the equation presented and a conclusion will be drawn. | Format: Paperback |
Language/Sprache: english | 80 pp.
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Just no terms to describe. This is for those who statte that there was not a worth studying. I am just easily can get a enjoyment of studying a written ebook.
-- Desha wn Roob-- Desha wn Roob

This book can be worthy of a read, and much better than other. It usually fails to charge a lot of. I realized this publication from my dad and i encouraged
this pdf to understand.
-- Pr of . Flo Cr uicksha nk DDS-- Pr of . Flo Cr uicksha nk DDS
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