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Exit problems of Lévy processes with applications in finance
M.R. Pistorius
Faculteit Wiskunde en Informatica, Universiteit Utrecht
Proefschrift Universiteit Utrecht – met samenvatting in het Nederlands

2000 Mathematics subject classification: Primary 60G40, 60G99, 60J30, 60J99,
90A09, 90A10, 91A09. Secondary 28D10, 60J65.
Keywords and key phrases. option pricing, perpetual option, call option, put option,

Russian option, American option, Canadised option, integral option, optimal stopping,

Laplace transform, Brownian motion, Bessel process, Lévy process, reflected Lévy
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