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paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided a:er the shipment.Paperback
Pages Number: 385 is the most basic stochastic analysis of the basis of need in this book. read this part to read the book can be relatively smooth.
The second chapter is devoted to discrete-time financial intuitive. both can also be applied to discrete-time stochastic analysis in the initial
application. it is feasible to later chapters are on the continuous-time. the book's main content. Chapter III is the Black-Scholes formula as the core.
began to enter the theme of the fourth chapter on the more exotic options pricing; Chapter Semimartingale model is the application of stochastic
analysis of the broadest model. mainly the European option and American option pricing. volatility Fundamental Theorem of Asset Pricing; Chapter
VI of the interest rate term structure model introduced generated by the exchange rate. interest rate option pricing; Chapter VII of the assets with
jump price process model. a variety of possible emergencies caused by asset non-continuous fluctuations in prices. in a sense. the stock price with
jumps is the most realistic random measure of this chapter. the application of such models; Chapter VIII of the backward stochastic diBerential
equations and g expectations. recent research frontier. thus the export of the nonlinear martingale theory is expected to become an important part
of the non-linear mathematics.Four Satisfaction guaranteed,or money back.
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