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Seminarium i finansiell matematik vid KTH

Fredrik Åkesson, Carnegie Mellon University, håller seminarium måndagen den 4 september
2000 kl. 16.15 – 17.00 i seminarierum 3733, Institutionen för matematik, KTH, Lindstedts-
vägen 25, plan 7:

Arbitrage Bounds for Volatility Swaps (joint work with Bill Morokoff and Yi Zhou)
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