
Fundamental Solutions of Generalized SABR Models

Tai-Ho Wang
Department of Mathematics, National Chung Cheng University, Taiwan

In this talk we shall discuss issues on the fundamental solutions of a family of stochastic
volatility models: the generalized SABR models. Fundamental solutions in closed form
are considered from PDE symmetry group point of view on one hand. On the other hand,
the short time asymptotic expansions are considered via the heat kernel expansions over
Riemannian manifolds.
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