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Pricing and Hedging of Finandial Book Condition: New. Publisher/Verlag: Springer, Berlin | Pricing and Hedging of Financial
Derivatives Derivatives | This second edition - completely up to date with new exercises - provides a
Second Edition 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
@ Sorlnger market models are discussed. | ContentsPreface to the Second EditionPreface to the First Edition1.
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Complete guideline for ebook enthusiasts. It really is loaded with knowledge and wisdom Once you begin to read the book, it is extremely difficult to leave it
before concluding.
-- Delilah Hansen

This sort of pdf is everything and made me hunting forward and a lot more. It is packed with knowledge and wisdom | am just happy to inform you that
this is the greatest ebook i have study within my own existence and might be he very best ebook for actually.
-- Celestino Blanda
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