
Munich Personal RePEc Archive

Simulation of interest rate options using

ARCH

Bianchi, Carlo and Calzolari, Giorgio and Sterbenz, Frederic

P.

IBM Scientific Center, Pisa, Italy., Universita’ di Messina, Italy.,

University of Wyoming, Laramie, USA.

1991

Online at https://mpra.ub.uni-muenchen.de/24844/

MPRA Paper No. 24844, posted 14 Sep 2010 01:43 UTC



SIMULATION OF INTEREST RATE

OPTIONS USING ARCH

Carlo Bianchi

Giorgio Calzolari

Frederic P. Sterbenz
























































