
Munich Personal RePEc Archive

Stochastic models for the spot and future

prices of commodities with high volatility

and mean reversion

García de la Vega, Victor Manuel and Ruiz-Porras, Antonio

Universidad de Guadalajara, CUCEA

10 October 2009

Online at https://mpra.ub.uni-muenchen.de/23177/

MPRA Paper No. 23177, posted 10 Jun 2010 07:38 UTC
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Tabla 1. Volatilidades de Commodities 
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3.2 Media Condicional y Varianza Condicional de tS  
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3.3 Precio del Futuro (o Forward) del Commodity 
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3.4 Cálculo del Call sobre el Futuro con Fórmula de Black 
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