
Wilfrid Laurier University Wilfrid Laurier University 

Scholars Commons @ Laurier Scholars Commons @ Laurier 

Theses and Dissertations (Comprehensive) 

2007 

First passage time problem for multivariate jump-diffusion First passage time problem for multivariate jump-diffusion 

processes: Models, computation, and applications in finance processes: Models, computation, and applications in finance 

Di Zhang 
Wilfrid Laurier University 

Follow this and additional works at: https://scholars.wlu.ca/etd 

 Part of the Applied Mathematics Commons, Multivariate Analysis Commons, and the Probability 

Commons 

Recommended Citation Recommended Citation 
Zhang, Di, "First passage time problem for multivariate jump-diffusion processes: Models, computation, 
and applications in finance" (2007). Theses and Dissertations (Comprehensive). 51. 
https://scholars.wlu.ca/etd/51 

This Thesis is brought to you for free and open access by Scholars Commons @ Laurier. It has been accepted for 
inclusion in Theses and Dissertations (Comprehensive) by an authorized administrator of Scholars Commons @ 
Laurier. For more information, please contact scholarscommons@wlu.ca. 

https://scholars.wlu.ca/
https://scholars.wlu.ca/etd
https://scholars.wlu.ca/etd?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/115?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/824?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/212?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/212?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
https://scholars.wlu.ca/etd/51?utm_source=scholars.wlu.ca%2Fetd%2F51&utm_medium=PDF&utm_campaign=PDFCoverPages
mailto:scholarscommons@wlu.ca

































































































































































	First passage time problem for multivariate jump-diffusion processes: Models, computation, and applications in finance
	Recommended Citation

	tmp.1317301564.pdf.hrzp6

