
School and Conference on Complex Systems and Nonextensive Statistical

Mechanics | (smr 1763)

Contribution ID : 52 Type : not speci�ed

Advances in non-Gaussian option pricing

Tuesday, 8 August 2006 15:45 (0:30)

Content

Summary

Primary author(s) : L. BORLAND (Evnine & Associates, Inc., San Francisco, USA)

Presenter(s) : L. BORLAND (Evnine & Associates, Inc., San Francisco, USA)

Session Classi�cation : Advances in non-Gaussian option pricing


