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• Gáll, J., G. Pap and M. v. Zuijlen (2006): ‘Forward interest rate
curves in discrete time settings driven by random fields”, Computers &
Mathematics with Applications, 51, pp. 387–396. IF 0.610
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Nem referált közlemények, szakcikkek konferenciakötetekben
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Számı́tástudományok Doktori Iskola
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• Barczy M. és Gáll J. (2010):
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Május 21–23, 2009.



•

”
Statistical questions, model selection in forward interest rate models”,

XXVIII. International Seminar on Stability Problems for Stochastic
Models, Zakopane, Poland, 31 May – 5 June, 2009.

•

”
Model selection, statistical questions in some financial models”, Inter-

national Conference, Modern Stochastics: Theory and Applications II,
Kyiv, Ukraine, 7–11 September, 2010.

Debrecen, 2011. december 23.


