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Continuous time stochastic processes are useful models especially for 
financial and insurance purposes. The numerical simulation of such 
models is dependant of the time discrete discretization, of the 
parametric estimation and of the choice of a random number generator. 
The aim of this paper is to provide the tools for the practical 
implementation of diffusion processes simulation, particularly for 
insurance contexts. 

Submission history
From: Frederic Planchet [view email] [via CCSD proxy] 

[v1] Tue, 12 Jan 2010 15:41:17 GMT (303kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF only 

Current browse context:
q-fin.CP 
< prev | next > 
new | recent | 1001

Change to browse by:

q-fin  

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

Subjects: Computational Finance (q-fin.CP)
Journal reference: Belgian Actuarial Bulletin 5, 1 (2005) 1...13

Cite as: arXiv:1001.1909v1 [q-fin.CP]

(Help | Advanced search)

    

Search or Article-id

All papers Go!


