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Multivariate Time-Inhomogeneous Stochastic Volatility Models
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The Log-Process



One-Factor Models
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Volatility Equations





Scaled Volatility Processes



Sample Path LDP for the Log-Process



The Rate Function



The Rate Function. Simplifications



Sample Path LDPs for Volatility Processes



Controlled Counterparts of Volatility Equations





Assumption (C1)
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First Exit Time



Binary Barrier Options



Binary Barrier Options. Asymptotic Formula



Admissible Kernels



Volatility Processes in Gaussian Models



Fernique’s Condition



Assumption F and Non-Gaussian Fractional Models



Mixed Models





Volterra Type Equations



Assumptions Used in the Papers of Wang [22] and Zhang [23]









Assumptions in Nualart - Rovira 
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