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Summary/Abstract: This article deals with the issue of guarantee certificate
formation on the financial market. The main objective is to design a new
guarantee certificate suitable for conservative investors. We found an alternative
opportunity to the purchase of this certificate, i.e. investment in a bank deposit,
together with a purchase of cash or nothing down and knock-out portfolio call
option and a sale of cash or nothing down and knock-out portfolio put option. In
our analysis we use a novel approach based on profit functions.

https://www.ceeol.com/
https://www.ceeol.com/help/privacy-policy
javascript:;
javascript:;
https://www.ceeol.com/search/advanced-search


Phone: +49 (0)69-20026820 (tel:+49696860250) 
Email: info@ceeol.com (mailto:info@ceeol.com)

About

CEEOL is a leading provider of academic eJournals, eBooks and Grey Literature
documents in Humanities and Social Sciences from and about Central, East and
Southeast Europe. In the rapidly changing digital sphere CEEOL is a reliable source
of adjusting expertise trusted by scholars, researchers, publishers, and librarians.
CEEOL offers various services to subscribing institutions (/for-librarians/CEEOL-
for-libraries/new-to-ceeol) and their patrons to make access to its content as easy
as possible. CEEOL supports publishers (/for-publishers-editors/CEEOL-for-
publishers/new-to-CEEOL) to reach new audiences and disseminate the scientific
achievements to a broad readership worldwide. Un-affiliated scholars have the
possibility to access the repository by creating their their personal user account
(/personal-user-account/new-to-CEEOL).

Contact Us

Central and Eastern European Online Library GmbH 
Basaltstrasse 9 
60487 Frankfurt am Main 
Germany 
Amtsgericht Frankfurt am Main HRB 102056 
VAT number: DE300273105

Connect with CEEOL

 Join our Facebook page (https://www.facebook.com/newceeol/?ref=hl)

 Follow us on Twitter (https://twitter.com/ceeol)

Related Content

Issue Year: VIII/2013 Issue No: 24 Page Range: 191-197

Page Count: 7 Language: English

Back to list (https://www.ceeol.com/)

Journal: Journal of Applied Economic Sciences (JAES)
(/search/journal-detail?id=1011)

Details

Contents

Design Principles of Modified Discount Certificates
Design Principles of Modified Discount Certificates

0

(/search/chapter-detail?id=842985)





tel:+49696860250
mailto:info@ceeol.com
https://www.ceeol.com/for-librarians/CEEOL-for-libraries/new-to-ceeol
https://www.ceeol.com/for-publishers-editors/CEEOL-for-publishers/new-to-CEEOL
https://www.ceeol.com/personal-user-account/new-to-CEEOL
https://www.facebook.com/newceeol/?ref=hl
https://twitter.com/ceeol
https://www.ceeol.com/
https://www.ceeol.com/search/journal-detail?id=1011
https://www.ceeol.com/search/chapter-detail?id=842985


2024 © CEEOL. ALL Rights Reserved. Privacy Policy (/help/privacy-policy) | Terms &
Conditions of use (/help/terms-and-conditions)

ver2.0.902

https://www.ceeol.com/help/privacy-policy
https://www.ceeol.com/help/terms-and-conditions

