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The paper is readable, even for undergraduates with a financial maths or actuarial science background. The methodology

is straightforward with Ito's formula.

Based on the current content, it would also be good to consider the fractional version too.

Qeios, CC-BY 4.0   ·   Review, January 12, 2024

Qeios ID: 6ZQRKF   ·   https://doi.org/10.32388/6ZQRKF 1/1

https://www.qeios.com/profile/48049

	Review of: "A connection between Gompertz diffusion model and Vasicek Interest Rate model"

