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include martingale measures, pricing formulas for derivatives, American options, superhedging, and hedging strategies with minimal shortfall risk.
This third revised and extended edition now contains more than one hundred exercises. It also includes new material on risk measures and the
related issue of model uncertainty, in particular a new chapter on dynamic risk measures and new sections on robust utility maximization and on
efficient hedging with convex risk measures. 555 pp. Englisch.
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