2012 2013

Generalization of Put-Call Symmetry Method and Its Applications

Imamura, Yuri

2,300,000 690,000

Put- Call
Flavia Barsotti 1

o i i _ Firstly, 1 have fully determined the Put-Call type symmetrizations for generic mul
ti-dimensional diffusion processes. The results were published as a joint paper with Prof. Jiro Akahori at
Ritsumeikan University. Secondly, 1 have obtained an asymﬁtotic static hedge formula for a timing-risk un

der a one-dimensional diffusion model by collaborating with Jiro Akahori, and Flavia Barsotti from Unicred
it(Milan).
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