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Option pricing in the markets with fractional stochastic volatility

We consider what is fractional Brownian motion and why it is popular in  finance. We
treat  the  models  with  stochastic  volatility  that  involves  a  fBm and produce  all  the
machinery  for  approximate  and  numerical  option  pricing,  together  with  the  rate  of
convergence to a true value.

Du café et une collation légère seront servis à 15:15.
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