Search or Article-id Help | Advanced search
o Seefy| Advanced search)

arXiv.org > a-fin > arXiv:100¢
J All papers =

Quantitative

Finance > Download:
Pricing of . PDF
Securities . Other formats
A t Current browse context:
S_S_e g-fin.PR
prlcmg < prev | next >
. new | recent | 1009
with
Change to browse by:
random
g-fin
References & Citations
. NASA ADS
Bookmarkwhat is this?)
B¢ yREDL,fEY
Information
flow
Dorje C. Brody,
Yan Tai Law
(Submitted on 20
Sep 2010)
In the
information
-based
approach
to asset
pricing

the



market
filtration

5

modelled
explicitly

as a
superposition
of

signals
concerning
relevant
market
factors

and
independent
noise.



