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Premia 5
Finite Difference Methods
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Routine fd_fmgh2d.c

Routine fd_gmres.c

Routine fd_howard2d.c
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Routine fd_psor2d.c
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Routine fd_andersenandreasen.c

Routine fd_explicit.c

Routine fd_impexp.c

Topics:

The Finite Difference Method

Finite Difference in the BS1D model

Finite Difference in the BS2D model

Finite Element Methods for Barrier Options

Finite Element Methods for Asian Options

Multigrid Methods

Finite Difference in the Merton model

Adaptive Finite Element

Finite Difference for Local Volatility Models


