Andreas Brandsgy Vag

Pricing Put Options using Heston's
Stochastic Volatility Model

Trondheim, July 2013

o> o 0
z 255328
— O
= E=Z23525¢c
o Z v 20 g9
) o < £c@
w Z28g2Y
= S22 S5Tw®
o DLW
c = 'S
& §55¢8®
s >0 5T E
< O O - QO
< E e € g <
o o s =%
= O )
@ oG 2uWs
Zwn £ 'g =
5 e 8
i
=
o @® .g
© £ L
w58
£ o
s
© O
=
>
>
NTNU - Trondheim NTNU - Trondheim
Norwegian University of Norwegian University of
Science and Technology Science and Technology



