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Few financial mathematical books have discussed mathematically acceptable boundary conditions for the
degenerate diffusion equations in finance. In The Time-Discrete Method of Lines for Options and Bonds,
Gunter H Meyer examines PDE models for financial derivatives and shows where the Fichera theory
requires the pricing equation at degenerate boundary points, and what modifications of it lead to acceptable
tangential boundary conditions at non-degenerate points on computational boundaries when no financial data
are available.

Extensive numerical simulations are carried out with the method of linesto examine the influence of the
finite computational domain and of the chosen boundary conditions on option and bond pricesin one and
two dimensions, reflecting multiple assets, stochastic volatility, jump diffusion and uncertain parameters.
Special emphasisis given to early exercise boundaries, prices and their derivatives near expiration. Detailed
graphs and tables are included which may serve as benchmark data for solutions found with competing
numerical methods.
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From reader reviews:
James Davis:

Typically the book The Time-Discrete Method of Lines for Options and Bonds:A PDE Approach will bring
you to definitely the new experience of reading any book. The author style to elucidate the ideais very
unique. If you try to find new book to study, this book very appropriate to you. The book The Time-Discrete
Method of Lines for Options and Bonds:A PDE Approach is much recommended to you to study. Y ou can
also get the e-book through the official web site, so you can more readily to read the book.

David Barthel:

Y our reading sixth sense will not betray you actually, why because this The Time-Discrete Method of Lines
for Options and Bonds:A PDE Approach guide written by well-known writer who really knows well how to
make book which can be understand by anyone who read the book. Written inside good manner for you,
leaking every ideas and composing skill only for eliminate your current hunger then you still question The
Time-Discrete Method of Lines for Options and Bonds:A PDE Approach as good book not only by the cover
but also from the content. Thisis one book that can break don't judge book by its deal with, so do you still
needing a different sixth sense to pick that!? Oh come on your reading through sixth sense already alerted
you so why you have to listening to one more sixth sense.

Patricia Sax:

On this erawhich is the greater man or woman or who has ability to do something more are more precious
than other. Do you want to become one among it? It isjust simple strategy to have that. What you have to do
isjust spending your time almost no but quite enough to have alook at some books. One of the booksin the
top collection in your reading list will be The Time-Discrete Method of Lines for Options and Bonds.A PDE
Approach. This book which is qualified as The Hungry Slopes can get you closer in turning out to be
precious person. By looking up and review this publication you can get many advantages.

Walter Dion:

A lot of reserve has printed but it differs. Y ou can get it by internet on social media. Y ou can choose the top
book for you, science, comedian, novel, or whatever by simply searching fromit. It is named of book The
Time-Discrete Method of Lines for Options and Bonds:A PDE Approach. Contain your knowledge by it.
Without leaving the printed book, it can add your knowledge and make a person happier to read. It is most
significant that, you must aware about reserve. It can bring you from one location to other place.
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