St =

SO

MR E

=I5




Fischer Black (1938-1995)

1 Harvard BS (1959), PhD (kicked
out of GS; 1964)

1 Arthur D. Little, Treynor and CAPM
1 Black-Scholes PDE In 1969

1 Chicago, 1971-1975

1 MIT, 1976-1984

1 Goldman Sachs, 1984-1995
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Myron Scholes (1941-)

1 Canadian, Jewish
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& Miller

1 MIT, 1968-1974

1 Chicago, 1974-1983
] Stanford, 1983-

1 LTCM, 1994

1 Nobel, 1997
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Rebert Merton (1944-)

1 Famous father, Jewish
1 MIT, PhD (1969): apply to

economics, Samuelson

1L

1 Failed to get the Society of Fellows
1 MIT, 1969-1988: Modigliani
1 Harvard, 1988-

CM, 1994

1 Nobel, 1997
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