Search or Article-id (Help | Advanced search)

arXiv.org > g-fin > arXiv:1003.5712
Quantitative Finance > General Finance Download:
Overview of utility-based valuation " Postscript

David German . Other formats

(Submitted on 30 Mar 2010) Current browse context:

g-fin.GN

We review the utility-based valuation method for pricing derivative < prev | next >

securities in incomplete markets. In particular, we review the practical new | recent | 1003

approach to the utility-based pricing by the means of computing the first

PP . y-based pricing by e | . Puting Change to browse by:
order expansion of marginal utility-based prices with respect to a small .
number of random endowments. a-fin ,
g-fin.PR

Subjects: General Finance (g-fin.GN); Pricing of Securities (g-fin.PR) References & Citations
Cite as:  arXiv:1003.5712v1 [g-fin.GN] . NASA ADS

Bookmarkgwnat is this?)

Submission history - DEDATS
B & & &

From: David German [view email]
[v1] Tue, 30 Mar 2010 01:19:50 GMT (14kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.



