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Abstract:

Jump process and some of its applications in financial mathematics

Somayeh Fallah Lichaii

In this disertation, by introducing jump process, we describe application of this
kind of process in financial modeling. Also, we propose a special function, namely Hh
function, and by using this function, we calculate the total distributions of normal
and double exponential. Finally, we will study European and American option pricing

based on this model.

Key words:

Option, Jump process, Option pricing, Double exponential distribution.
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