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Fractional Black-Scholes model with compound Poisson process

YAN Chuan-peng
(School of Sciences, Zhejiang University of Science and Technology, Hangzhou 310023, China)

Abstract: The Black-Scholes model with compound Poisson process is given by using an
approximation method of the underlying assert price process. The stochastic differential equation
is got and some conclusions are improved.
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