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RISK-NEUTRAL VALUATION

Book Condition: New. Publisher/Verlag: Springer, Berlin | Pricing
and Hedging of Financial Derivatives | This second edition -
completely up to date with new exercises - provides a
comprehensive and self-contained treatment of the probabilistic
theory behind the risk-neutral valuation principle and its
application to the pricing and hedging of financial derivatives. On
the probabilistic side, both discrete- and continuous-time
stochastic processes are treated, with special emphasis on
martingale theory, stochastic integration and change-of-measure
techniques. Based on firm probabilistic foundations,...
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Reviews
 

This book is definitely worth acquiring. It normally will not cost excessive. Once you begin to read the book,
it is extremely difficult to leave it before concluding.
--  Prof.  Leonard Beahan DVM 

Very helpful to all of category of people. It really is full of knowledge and wisdom I am quickly can get a
satisfaction of reading through a written ebook.
--  Ms. Maude Heller Sr. 
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