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Dufresne and Goldstein. We will discuss the situations where the underlying interest rate models are Gaussian and CIR2++ respectively and
develop this method by providing an accurate measure of approximation errors. Besides, other swaption pricing methods in literatures that
provide different insights into swaption other than CDG approximation are discussed, as well as analytical solutions under one-factor interest
rate models if exist. 84 pp. Englisch.
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