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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, general properties of discrete- and continuous-
time financial market models are discussed. | ContentsPreface
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Functions2.8 The Central Limit Theorem2.9 Asset Return
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Time3.1 Information and Filtrations3.2 Discrete-narameter

Very beneficial to all category of folks. We have study and that i am sure that i will planning to go through yet again
again in the future. Its been printed in an extremely straightforward way in fact it is just soon after i finished reading
this pdf where actually changed me, alter the way i really believe.

-- Emmett Mann

Comprehensive information! Its this sort of great go through. It really is rally interesting throgh studying time. | am just
quickly can get a satisfaction of looking at a created pdf.

-- Alexandra Weissnat
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