
http://www.jstor.org

Option Pricing in a Multi-Asset, Complete Market Economy
Author(s): Ren-Raw Chen, San-Lin Chung, Tyler T. Yang
Source: The Journal of Financial and Quantitative Analysis, Vol. 37, No. 4 (Dec., 2002), pp. 649
-666
Published by: University of Washington School of Business Administration
Stable URL: http://www.jstor.org/stable/3595015
Accessed: 10/09/2008 21:42

Your use of the JSTOR archive indicates your acceptance of JSTOR's Terms and Conditions of Use, available at

http://www.jstor.org/page/info/about/policies/terms.jsp. JSTOR's Terms and Conditions of Use provides, in part, that unless

you have obtained prior permission, you may not download an entire issue of a journal or multiple copies of articles, and you

may use content in the JSTOR archive only for your personal, non-commercial use.

Please contact the publisher regarding any further use of this work. Publisher contact information may be obtained at

http://www.jstor.org/action/showPublisher?publisherCode=uwash.

Each copy of any part of a JSTOR transmission must contain the same copyright notice that appears on the screen or printed

page of such transmission.

JSTOR is a not-for-profit organization founded in 1995 to build trusted digital archives for scholarship. We work with the

scholarly community to preserve their work and the materials they rely upon, and to build a common research platform that

promotes the discovery and use of these resources. For more information about JSTOR, please contact support@jstor.org.

http://www.jstor.org/stable/3595015?origin=JSTOR-pdf
http://www.jstor.org/page/info/about/policies/terms.jsp
http://www.jstor.org/action/showPublisher?publisherCode=uwash





































	Article Contents
	p. 649
	p. 650
	p. 651
	p. 652
	p. 653
	p. 654
	p. 655
	p. 656
	p. 657
	p. 658
	p. 659
	p. 660
	p. 661
	p. 662
	p. 663
	p. 664
	p. 665
	p. 666

	Issue Table of Contents
	Journal of Financial and Quantitative Analysis, Vol. 37, No. 4, Dec., 2002
	Front Matter
	The Determinants of the Flow of Funds of Managed Portfolios: Mutual Funds vs. Pension Funds [pp.  523 - 557]
	Returns-Chasing Behavior, Mutual Funds, and Beta's Death [pp.  559 - 594]
	Partial Adjustment to Public Information and IPO Underpricing [pp.  595 - 616]
	Does Market Structure Affect the Immediacy of Stock Price Responses to News? [pp.  617 - 648]
	Option Pricing in a Multi-Asset, Complete Market Economy [pp.  649 - 666]
	Pricing American Options on Foreign Assets in a Stochastic Interest Rate Economy [pp.  667 - 692]
	An Empirical Examination of Call Option Values Implicit in U.S. Corporate Bonds [pp.  693 - 721]
	Errata: Recovering an Asset's Implied PDF from Option Prices: An Application to Crude Oil during the Gulf Crisis
	Back Matter



