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Motivation: Wiki on Econophysics

Basic problem: small amount of data usually Gaussian or exponential.
Data improve, Gaussians become unsatisfactory, due to heavy tails.

https://en.wikipedia.org/wiki/Econophysics
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https://en.wikipedia.org/wiki/Econophysics


Authors

Top class authors, establishing a new field,
But by now the field has grown up (25+).
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Authors

Both focusses on topics interesting for us:
Corrections to Levy flights and scaling.
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Chapter 1

Levy flights: stochastic processes
Chaos: non-linear dynamics

Focus: power-law tails
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További fejezetek

Later on: Sanyi and how to proceed…
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Chapter 2: Efficient market hypothesis

Chapter 3: Random walk

Chapter 4: Lévy stochastic processes

Chapter 5: Scales and scaling in financial data

Brigi (confirmed) 

István 
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Chapter 1

Black and Scholes formula: Gauss eloszlást feltételez. Hivatkozás!
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Chapter 1

Pareto törvénye: 1897
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Hivatkozások: ABC sorrend!

Csak egy magyar hivatkozás: Kertész és Kondor, szerk.
9


