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Springer-Verlag Gmbh Jun 2013, 2013. Buch. Condition: Neu. Neuware - Backward stochastic
differential equations (BSDEs) provide a general mathematical framework for solving pricing and risk
management questions of 5nancial derivatives. They are of growing importance for nonlinear pricing
problems such as CVA computations that have been developed since the crisis. Although BSDEs are
well known to academics, they are less familiar to practitioners in the 5nancial industry. In order to 5ll
this gap, this book revisits financial modeling and computational...
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Complete guideline for publication fans. I am quite late in start reading this one, but better then never. It is extremely dif5cult to  leave it before
concluding, once you begin to  read the book.
--  Lle we llyn T e rry--  Lle we llyn T e rry

Completely essential read through publication. It normally does not expense excessive. It is extremely dif5cult to  leave it before concluding,
once you begin to  read the book.
--  Mo rris  C ruic ks hank--  Mo rris  C ruic ks hank
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