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Mathematics - Stochastics, University of Wisconsin-Milwaukee, language: English, abstract: This
thesis analyzes various types of the corridor option in consideration of its time zero price in a
complete market. The results will be evaluated by changing different parameters like volatility and
corridor range and by comparing the three variations of the corridor option with each other. This
thesis will present two approaches of pricing. The first one determines the prices numerically using
Monte-Carlo simulation, while the second approach describes a model to compute the prices
analytically. Whereas the first method will provide a complete model and prices for all three option
types, the second model gives only results for the basic corridor option, but describes a possible
approach to determine prices for all corridor options. 52 pp. Englisch.
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