Taylor & Francis
e Online & !

Home » All Journals » Mathematics, Statistics & Data Science P Applied Mathematical Finance
» List of Issues P Volume 18, Issue 1 P Variance-Optimal Hedging for Time-Change ....

Applied Mathematical Finance >
Volume 18, 2011 - Issue 1
228 13 0

Views CrossRef citations to date Altmetric
Papers

Variance-Optimal Hedging for Time-Changed
Lévy Processes

Jan Kallsen & & Arnd Pauwels
Pages 1-28 | Received 19 May 2009, Published online: 13 Sep 2010

66 Cite this article https://doi.org/10.1080/13504861003669164

Sample our
Economics, Finance,

Business & Industry Journals

>> Sign in here to start your access
to the latest two volumes for 14 days

B Full Article [ia) Figures & data & References 66 Citations Ll Metrics

& Reprints & Permissions Read this article

Abstract

In this article, we solve the variance-optimal hedging problem in stochastic volatility
(SV) models based on time-changed Lévy processes, that is, in the setup of Carr et al.
(2003). The solution is derived using results for general affine models in the companion
article [Kallsen and Pauwels (2009)].
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