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TITLE - Monotonic transformation and recovering the
implied stock price process

ABSTRACT - The presentation proposed constructing a stochastic process
for stock prices that perfectly matches observed option prices. It employs
a non-linear monotonic transformation of a standard Brownian motion. The
presentation includes a detailed numerical example demonstrating the
practical implementation of this simple idea, which does not require
significant sophistication. A comparison with more sophisticated
approaches, such as Goldenberg, Dupiré, and Gydngy’'s Theorem, is also
discussed.
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