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Résumé en
anglais

In exponential semi-martingale setting for risky asset we estimate the difference
of prices of options when initial physical measure P and corresponding
martingale measure Q change to ̃ P and ̃Q respectively. Then, we estimate PL 1-
distance of option prices for corresponding parametric models with known and
estimated parameters. The results are applied to exponential Lévy models with
special choice of martingale measure as Esscher measure, minimal entropy
measure and Pfq-minimal martingale measure. We illustrate our results by
considering GMY and CGMY models.

Notes Date du colloque : 2008
URL de la notice http://okina.univ-angers.fr/publications/ua68 [11]
DOI 10.1007/978-3-0348-0021-1_25 [12]
Lien vers le
document en
ligne

http://dx.doi.org/10.1007/978-3-0348-0021-1_25 [12]

Liens
[1] http://okina.univ-angers.fr/l.vostrikova/publications
[2] http://okina.univ-angers.fr/publications?f[keyword]=241
[3] http://okina.univ-angers.fr/publications?f[keyword]=250

brought to you by COREView metadata, citation and similar papers at core.ac.uk

provided by Okina

https://core.ac.uk/display/52420736?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1
http://okina.univ-angers.fr/l.vostrikova/publications
http://okina.univ-angers.fr/publications?f[keyword]=241
http://okina.univ-angers.fr/publications?f[keyword]=250
http://okina.univ-angers.fr/publications?f[keyword]=251
http://okina.univ-angers.fr/publications?f[keyword]=252
http://okina.univ-angers.fr/publications?f[keyword]=253
http://okina.univ-angers.fr/publications?f[keyword]=254
http://okina.univ-angers.fr/publications?f[keyword]=255
http://okina.univ-angers.fr/publications?f[keyword]=256
http://okina.univ-angers.fr/publications?f[keyword]=249
http://okina.univ-angers.fr/publications/ua68
http://dx.doi.org/10.1007/978-3-0348-0021-1_25
http://dx.doi.org/10.1007/978-3-0348-0021-1_25


[4] http://okina.univ-angers.fr/publications?f[keyword]=251
[5] http://okina.univ-angers.fr/publications?f[keyword]=252
[6] http://okina.univ-angers.fr/publications?f[keyword]=253
[7] http://okina.univ-angers.fr/publications?f[keyword]=254
[8] http://okina.univ-angers.fr/publications?f[keyword]=255
[9] http://okina.univ-angers.fr/publications?f[keyword]=256
[10] http://okina.univ-angers.fr/publications?f[keyword]=249
[11] http://okina.univ-angers.fr/publications/ua68
[12] http://dx.doi.org/10.1007/978-3-0348-0021-1_25

Publié sur Okina (http://okina.univ-angers.fr)

http://okina.univ-angers.fr

