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Over the past four decades, the fractional calculus has
represented a rapidly growing research area, both in the
theory and applications to practical problems arising in
various fields such as econophysics as well as
mathematical finance, in which self-similar processes,
such as the Brownian motion, the Levy stable process
and the fractional Brownian motion, are used. The
applications in finance bring about some new stochastic
analysis problems. The fractional diffusion processes
are also used to model dynamics of underlying assets.
The option price under the fractional diffusion setting
induces the fractional partial differential equations
involving the fractional derivatives with respect to the
time. Some closed-form solutions might be found via
transform methods in some cases of applications, and
numerical methods to solve fractional partial differential
equations are developing.
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Rapid Publication:
manuscripts are peer-reviewed and a first decision is
provided to authors approximately 23.7 days after
submission; acceptance to publication is undertaken in 2.7
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