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Premia version 3− 4 Team

2002/07/01

Premia 5
The Premia 3 and 4 versions project has been mainly developed by:

• Pierre COHORT is a postdoc at I.N.R.I.A . He contributed to the
Monte Carlo routines for American options.

• Antonino ZANETTE is a researcher at Udine University.

• Benjamin JOURDAIN is a researcher at C.E.R.M.I.C.S. .

• Bernard LAPEYRE is head of C.E.R.M.I.C.S. .

• Emmanuel TEMAM is a P.H.D. student at C.E.R.M.I.C.S. .

• Gianluca FUSAI is Professor at Novara University.

• Stephane VILLENEUVE works at Evry University.

• Christophe PATRY is a P.H.D. student at I.N.R.I.A .

• Laurent NGUYEN is a P.H.D. student at C.E.R.M.I.C.S. .

• Tony Lelievre is a P.H.D. student at C.E.R.M.I.C.S. .

• Jean Francois BERGEZ is a ENPC student. He works under the
supervision of Benjamin JOURDAIN .

• Jerome HUGUENY is a ENPC student. He works under the
supervision of Benjamin JOURDAIN .

• Sophie DEBORGGRAEVE is a student of Institut Galilee. He
works under the supervision of Benjamin JOURDAIN .
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• Youssef ITRIB is a student of Institut Galilee. He works under the
supervision of Benjamin JOURDAIN .

Wa also thank Jacques DANIEL , who is system engineer at C.E.R.M.I.C.S.
for numerous advices about C.

Biblio C Source


