
Questions for Lecture 12

While reading Chapter 4.5, 8, and 9 (brie�y) of [HRSW], ask
yourself:

• What changes in Section 4.5 compared to the Black�Scholes
model/geometric Brownian motion?

• What changes in the multi-dimensional Black�Scholes
model/geometric Brownian motion in Chapter 8 compared to
the one-dimensional setting in Chapter 4?

• What is di�erent in Chapter 9 in the setting?

• What are the di�erences in the mathematics in Chapter 9?
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