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In this paper we implement the method of Feynman path integral for the analysis of option pricing for certain Lévy process

driven financial markets. For such markets, we find closed form solutions of transition probability density functions of

option pricing in terms of various special functions. Asymptotic analysis of transition probability density functions is

provided. We also find expressions for transition probability density functions in terms of various special functions for

certain Lévy process driven market where the interest rate is stochastic. (Received February 12, 2016)
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