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1. European call option pricing with
stochastic calculus

2. European call option pricing with
quantum mechanics and path integralquantum mechanics and path integral

3. Quatum formalism for an isolated
financial market
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Assume that a financial market consists of
1. Securities of types i=1,2,…,I;
2. Participants j=1,2,…,J.

At a given moment, a financial market state
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Please see “Quantum Finance”
from

arXiv:physics/0203006v2 [physics.soc-ph]arXiv:physics/0203006v2 [physics.soc-ph]



This talk leaves many questions need to be clarified. Is it a
really a quantum system, or we just use quantum formalism
to describe the quantitative finance. However, stochastic models
usually ignore the market fluctuations and the phenomena ofusually ignore the market fluctuations and the phenomena of
coherent effects which both can be represented using such a
quantum formalism.


