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Premia version 17 Team

March 11, 2015

Premia 17

The version 17 of Premia has been mainly developed by:

e Jérome Lelong is Assistant Professor at Ensimag Grenoble.

e Antonino Zanette is Professor at Udine University.

e Aurélien Alfonsi is Assistant Professor C.E.R.M.I.C.S. .

e Ahmed Kebaier is Assistant Professor at Paris 13 University.
e Ludovic Goudenege is Researcher at CNRS.

e Céline Labart is Assistant Professor at Savoie University.

e Xiao Wei is Assistant Professor at School of Insurance, Beijing

e Oleg Kudryavtsev is Professor at Russian Customs Academy Ros-
tov.

e Richard Fisher is a P.H.D. student at C.E.R.M.I.C.S. .

e Lokman A. Abbas-Turki is Assistant Professor at Paris 6 Univer-
sity.

e Mengjie Zhang is a Master student of Central University of Eco-
nomics and Finance of Beijing. She write algorithms for pricing Vari-
ables Annuities with Fourier cosine methods under the supervision of
Ludovic Goudenege and Xiao Wei.

e Ricardo Rincon is a Master student of Paris 13. He write algorithms
for pricing European Options in the Heston model with the Tse Wen
method under the supervision of Ahmed Kebaier.
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e Jean Philippe Chancellier is Professor at C.E.R.M.I.C.S. .

e Anton Kolotaev is a engineer at . N.R.I.A .
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