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LAP Lambert Academic Publishing Jun 2012, 2012. Taschenbuch. Condition: Neu. This item is printed on demand - Print on Demand Neuware - A
swaption is a sort of fixed-income derivatives in finance, which are widely traded in financial markets. Thus, swaption pricing is a hot topic in
financial mathematics. In this thesis, we will analyze swaptions whose short term interest rates are assumed to follow some aDine models with
dimension of factors more than two, so called multiple-factor interest rate models. Considering there is no analytical solution for such a swaption
price , we attempt to approximate it, and our discussion will focus on one of these approximation method proposed by Collin-Dufresne and
Goldstein. We will discuss the situations where the underlying interest rate models are Gaussian and CIR2++ respectively and develop this method by
providing an accurate measure of approximation errors. Besides, other swaption pricing methods in literatures that provide diDerent insights into
swaption other than CDG approximation are discussed, as well as analytical solutions under one-factor interest rate models if exist. 84 pp. Englisch.

Rea d Q ua ntita tive Fina nce : Swa ption Pr icing  Under  Aff ine Inter est Ra te Models O nline                       
Downloa d PDF Q ua ntita tive Fina nce : Swa ption Pr icing  Under  Aff ine Inter est Ra te Models                      

 

 

http://www.readocs.net/quantitative-finance-swaption-pricing-under-affi.html
http://www.readocs.net/quantitative-finance-swaption-pricing-under-affi.html
http://www.readocs.net/quantitative-finance-swaption-pricing-under-affi.html


OXZBIPJAN07C # Doc # Quantitative Finance : Swaption Pricing Under Affine Interest Rate Models

You May Also Like

R ead  Write In c.  P h o n ics:  Y ello w  Set 5  Sto ry b o o k 7 Do  We H av e to  Keep  it?                      
Oxford University Press, United Kingdom, 2016. Paperback. Book Condition: New. Tim Archbold (illustrator). 211 x 101 mm.
Language: N/A. Brand New Book. These engaging Storybooks provide structured practice for children learning to read the Read...
R ead  eP u b  »    

In d ex to  th e C lassif ied  Su b ject C atalo gu e o f  th e Bu Dalo  L ib rary ;  Th e Wh o le Sy stem Bein g A d o p ted  f ro m th e                                                 
C lassif icatio n  an d  Su b ject In d ex o f  M r.  M elv i l  Dew ey ,  w ith  So me M o d if icatio n s .                             
Rarebooksclub.com, United States, 2013. Paperback. Book Condition: New. 246 x 189 mm. Language: English . Brand New Book *****
Print on Demand *****.This historic book may have numerous typos and missing text. Purchasers can usually...
R ead  eP u b  »    

Do g o n  It! -  Ev ery th in g Y o u  N eed  to  Kn o w  ab o u t L if e  Is  R igh t Th ere at Y o u r Feet                             
14 Hands Press, United States, 2013. Paperback. Book Condition: New. 198 x 132 mm. Language: English . Brand New Book ***** Print
on Demand *****.Have you ever told a little white lie? Or maybe a...
R ead  eP u b  »    

Will  M y  Kid  Gro w  Ou t o f  It?:  A  C h ild  P sy ch o lo gist's  Gu id e to  U n d erstan d in g Wo rriso me Beh av io r                                 
Chicago Review Press. Paperback. Book Condition: new. BRAND NEW, Will My Kid Grow Out of It?: A Child Psychologist's Guide to
Understanding Worrisome Behavior, Bonny J. Forrest, At some point most parents wonder whether their...
R ead  eP u b  »    

Is It  Ok N o t to  Believ e in  Go d ?:  Fo r C h ild ren  5- 11              
Createspace, United States, 2014. Paperback. Book Condition: New. Large Print. 229 x 152 mm. Language: English . Brand New Book
***** Print on Demand *****.A short story about an 8 year old girl called Tia,...
R ead  eP u b  »    

 

http://www.readocs.net/read-write-inc-phonics-yellow-set-5-storybook-7-.html
http://www.readocs.net/index-to-the-classified-subject-catalogue-of-the.html
http://www.readocs.net/dog-on-it-everything-you-need-to-know-about-life.html
http://www.readocs.net/will-my-kid-grow-out-of-it-a-child-psychologist-.html
http://www.readocs.net/is-it-ok-not-to-believe-in-god-for-children-5-11.html

	Quantitative Finance : Swaption Pricing Under Affine Interest Rate Models
	Reviews
	QUANTITATIVE FINANCE : SWAPTION PRICING UNDER AFFINE INTEREST RATE MODELS
	You May Also Like


