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0 of 1 review helpful great reference book By Victor Nava Very in depth look at finite methods in finance First
attempt to make it into atext book and it is almost there Thisisthe third revised and extended edition of the classical
introduction to the mathematics of finance based on stochastic models in discrete time In the first part of the book
simple one period models are studied in the second part the idea of dynamic hedging of contingent claimsis devel oped
in amultiperiod framework Due to the strong appeal and wide use of this book it is now available as atextbook with
exercises It will be of value for abroad community About the Author Hans Follmer Humboldt Universitat zu Berlin
Germany Alexander Schied University of Mannheim Germany
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