w4

()
COLUMBIA
ENGINEERING

Industrial Engineering and
Operations Research

TANDON SCHOOL
OF ENGINEERING

NYU

Finance and Risk Engineering

November 6th
4:00 PM

NYU MakerSpace

RENE CARMONA
(PRINCETON
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“Optimal Control of
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Processes: Old and
New"
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VIENNA)

“Bass Martingales
and Local Volatility”




