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Springer London Ltd, United Kingdom, 2004. Hardback Condition New. 2nd ed. 2004. Language:

it English . Brand New Book This second edition - completely up to date with new exercises -
provides a comprehensive and self-contained treatment of the probabilistic theory behind the risk-
Risk-Neutral Valuation ne utral valuation principle and its application to the pricing and hedging of financial derivatives. Onthe
Pricng and Hedging ofFinancial probabilistic side, both discrete- and continuous-time stochastic processes are treated, with special
Derivatives . . .. . .
e emphasis on martingale theory, stochastic integrationand change-of-measure techniques. Based...
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Reviews

This publication is worth getting. This is certainly for those who statte that there was not a well worth studying. Its been wiitten in an
exceptionally simple way in fact it is only after i finis hed reading through this ebook in which in fact transformed me, modify the way i believe.
-- Mr. Hester Prohaska DVM

This is the greatest book i have got read through till now. I could possibly comprehended almost everything out of this published e book. Your
daily life span will probably be enhance the instant you totallooking at this book.
-- Bernadette Baumbach

This is an incredible ebook which i actually have ever go through. This can be for those who statte that there had not been a really worth
reading. Iam just quickly can get a delight of reading a published book.
-- Ms. Colleen Ziemann V
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