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Abstrakt prednasky:

The lecture is devoted to the theoretical analysis and practical use of discontinuous Ga-
lerkin (DG) method for numerical solution of partial differential equations in finance. As a
model problem, we consider a one-dimensional Black-Scholes partial differential equation for
the pricing of European plain vanilla options, later extended to its multivariate version. For this
case, we derive the resulting semi-discrete DG scheme, then we present a time discretization
via backward differential formulae and end up with the fully discrete scheme, which is used for
the numerical solution of a set of test examples, consequently.

Za organizatory seminare
RNDr. Vaclav Finék, Ph.D.
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