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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print on
Demand *****.In an incomplete information model, investors
uncertainty about the underlying drift rate of a firm s
fundamentals affects option prices through (i) endogenous and
belief-dependent stochastic volatility, (ii) stochastic covariance
between returns and volatility, and (iii) a market price of belief risk.
For the special case where the drift takes only two values, we
provide an option pricing...

Read PDF Finance and Economics Discussion Series :Read PDF Finance and Economics Discussion Series :
Option Prices with Uncertain Fundamentals  Theory andOption Prices with Uncertain Fundamentals  Theory and
Evidence on the Dynamics of  Implied VolatilitiesEvidence on the Dynamics of  Implied Volatilities

Authored by Alexandre David, Pietro Veronesi
Released at 2013

Filesize: 1.88 MB

 
ReviewsReviews
 

A whole new electronic book with an all new viewpoint. Of course, it really is enjoy, nonetheless an amazing
and interesting literature. Once you begin to read the book, it is extremely difficult to leave it before
concluding.
--  Prof.  Colton Nikolaus--  Prof.  Colton Nikolaus

It becomes an incredible book that I have possibly read. I was able to comprehended every thing out of this
created e pdf. You wont truly feel monotony at anytime of your time (that's what catalogs are for relating to
should you check with me).
- -  Alta  K ra jcik--  Alta  K ra jcik

This pdf is fantastic. It normally fails to cost excessive. I am just very happy to let you know that this is
basically the greatest publication i actually have read through in my own lifestyle and can be he very best
publication for ever.
- -  Gordon Zemlak I--  Gordon Zemlak I
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