
Find topics, articles or authors...

Selected Topic: All topics

Pricing American Interest Rate Options under the Jump-Extended Vasicek Model

Natalia A. Beliaeva, Sanjay K. Nawalkha, Gloria M. Soto

The Journal of Derivatives  Fall 2008, 16  ( 1) 29 - 43

DOI: 10.3905/jod.2008.710896

 Download PDF  Add to Favorites  Share  Labels  Cite  
Alerts

The Journal of Derivatives Vol 16 Issue 1
(/content/iijderiv/16/1)
Volume 16, Issue 1  
Fall 2008 (/content/iijderiv/16/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijderiv/16/1/29) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/29)  

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijderiv/16/1/7) Next

Back to top 

 Focus (/highwire_display/entity_view/node/30258/content_tabs)

Article Authors

...

 Download PDF  Add to Favorites  Share  Labels  Cite  Alerts



(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/29&custom_message=You%27ll%20need

By clicking “Accept All Cookies”, you agree to the storing of cookies on your device to enhance site navigation, analyze site usage, and
assist in our marketing e�orts.

Cookies Settings  

Reject All  

Accept All Cookies

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssS47Tir1FBdcFypTtYREf5PXpbjf84ngX-KMwawh5kMRx4I4ZZ2CVLU2apFdYyj1GxaZzdekfbact_v1Vei5whyMuMFXR7n3uB-VZnwqkarTCtobGdaQaaO_9wwqKZVkfb9hT1A14TiIq6oDGOAR3f-phdBY0kbbaILALMSiDzua0bXFjAlB-YWMo0sqaCCqG4aGpXqCUmiy3qmu1KTtpAi3ilalTHRRdKHC_x4B7Xklm00A6OMM8Xc2ZJO0zhfSizMYq6dh1YMhmAb_FkDJomv4ntWvKy80K7gCdMpdXBV7ie_rX5E0kG0-L1MqFU6o6eqMFIBSFLM0bkIW4W78YCaOVAjBoJXlVlVagibX1wrJml&sig=Cg0ArKJSzHYObveD_bf4&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://www.pm-research.com/content/iijderiv/16/1
https://www.pm-research.com/content/iijderiv/16/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/29
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/29
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijderiv/16/1/7
https://www.pm-research.com/content/iijderiv/16/1/44
https://www.pm-research.com/highwire_display/entity_view/node/30258/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/16/1/29&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Related Topics

Risk Management in Theory and Practice

VAR and Alternative Risk Measures

Quantitative Finance

Statistical Methods

Asset Classes

Derivatives

Options

Interest Rate Swaps and Currency Swaps

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsu6jsNF5IXkDjXu-lwGBLYWeT5aQ7dBwFtT7UtXznvEsyvTuyRu7QRcUB6UE82siSnqex0xl1Cgacs50OfNx6ksSUjrEcP2EhJNDuwgJAbU4lEre-B3VG9QIH3SIJ8D4dMNay0c5b86keiNOruOoF-UrK_2Bb5PyznldkKjuRRmGnNPZVnkZBMtXUFqJYTEhg_F8M5fH3uLV-z0XKRmqjoeEpDKBKkranMIDAHjumWL2bSqCNUcl8-Sg8_tQwnKOV8flpFFe9mYZal0ny10Bp1pvYxo_jp3uFR-RpMFewfr5ek0nEDzzsDGt-p7Hc07e21k-r55QMNXTckyZUiOgJakGNmMbNyvhliPVu-E10dp1rCx&sig=Cg0ArKJSzIDKkIJsUzZH&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvEL9DrTFMYi_cS0qw1Vo7iFxk01IFtdewVJq-C3q9SQuJiyI0jbK-IA9WOe8p5Fg_haDozMCpHriXb-uzZrvBvFegElikLECrE2a7l2fCtgWMHyKMUPj5W0adVUatkUumSQH96ziMwUuV0myqvDFBK26UvuPVXSlA8YqqtBA1ruxMZQwFTtC6PN3HscrkUItNLzvqXAoaxTB5z4mkJdNvyuIS-6mtbnkglsF6__l6pbiikhKpcmvV4i2NqnycddgtMjLnRJa16dLHSqdKzeVqbtBGTcUtwWfjGUQKIaPa1MmkVAc477JmTWg3T5vdTzcIUSjR70XhJGM_9HoUSKFR3eg4K92Mg8UAvrJd0isMmrHLz&sig=Cg0ArKJSzL5xGLR8k0w-&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstiR_WWHTnv1y-UcZ1JqvOD9R3EAvWgriL9guxU1o-aHmyfSk2lc2l9JyovKZXJDs-5_sX5JCmiQGJcGzZ-gaGUIqykyCKU7ZzY8RLo2OoLxpsouydOrEXXXey2TFMh1hJyjn2PtrGsRmLDLsrVyeTVAxs9PTxCYP8_gsebiCA1wTC8NrFCCvWvtULjW1nOvXv_72aQ73lt3LiU7bK3gcQs77CBe0buoaLRzfkz_KGgwAVN3aLEHKUabwelIX6we0KsXlizjX-2BkiuEzQBG-jYM8dFrxXLyIOZGXoCBBXxsq_bCEOPA76Hmz7X62XBPNAhcUF0GVL937ylvqcAiMJB4OiLmos2x4TdQc2Y4u7PepEL&sig=Cg0ArKJSzIhpWuo_LDEJ&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A80
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A81
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A86
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A88
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A111
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A112
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A113
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


Locations

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports


© 2023 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

