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Figure 2: From top to bottom: a) Black/Scholes, b) MRD and c) MRJD call option

prices. Left hand side: V,=14. Right hand side: V,=20. (Black/Scholes:

6 =0.0437, MRD and MRJD simulated with 100.000 runs and parameters from

Table 1 and 4; strikes € {10, 10.25, ..., 18.75}, maturities € {8, 16, ..., 280 [trading
days]})
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