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2 Path-dependent option

3 Risk free interest rate

4 Dividend yield
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6 European double-knock-out barrier option

7 Constant elasticity of variance

8 Stochastic interest model

9 Jump-diffusion model
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12 Standard geometric brownian motion
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23 Path-dependent option

o aibtiwl gl Lol 5l 5l )laS aiis dgamme S, b o5 sla Lol 5l Last g0 (VY
s 0 ) SlbMasl 095 Ll slp conlio dox 5 3939 pas o 4 atiws

25 European-style path-independent option

26 Implicit finite difference method

27 Compact finite difference

28 Local volatility model

29 Heteroscedasticity

30 Leverage effect

31 Elasticity of volatility

32 Square-root model of Cox and Ross

33 Bachelier model

34 Asian options

35 Lookback Options

36 Local volatility function

37 Scale parameter fixing the initial instantaneous volatility

38 Stochastic differential equation
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39 Ito Lemma

40 European double barrier put option price

41 Fractal transmission system

42 Modified right Riemann-Liouville derivative
43 Caputo fractional derivative

44 Grid function

45 Parseval identity

46 Source term

47 MATLAB R2015a

48 Root-mean-square error
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