
Home   All Journals   Economics, Finance & Business   Applied Financial Economics   List of Issues

 Volume 6, Issue 4   One-touch double barrier binary option v ....

Volume 6, 1996 - Issue 4

Applied Financial Economics 

142

Views 

37

CrossRef citations to date 

0

Altmetric

Original Articles

One-touch double barrier binary option

values
Cho H. Hui

Pages 343-346 | Published online: 06 Oct 2010

 Cite this article   https://doi.org/10.1080/096031096334141

Related Research Data

     References  Citations   Metrics   Reprints & Permissions

 Read this article  Share

Abstract

The valuation and applications of one-touch double barrier binary options that include

features of knock-out, knock-in, European and American style are described. Using a

conventional Black-Scholes option-pricing environment, analytical solutions of the

options are derived. The relationships among different types of one-touch double

barrier binary options are discussed. An investor having a particular view on values of

foreign exchanges, equities or commodities can use the options as directional trades or

structured products in financial market.
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