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Abstract
The theory of pricing and hedging of derivative securities is mathematically

sophisticated. This book is an introduction to the use of advanced

probability theory in financial economics, presenting the necessary

mathematics in a precise and rigorous manner. Professor Nielsen

concentrates on three main areas: the theory of continuous-time stochastic

processes, a notorious barrier to the understanding of probability theory in

finance; the general theory of trading, pricing, and hedging in continuous

time, using the martingale approach; and a detailed look at the BlackScholes

and the Gaussian one-factor models of the term structure of interest rates.

His book enables the reader to read the journal literature with confidence,

apply the methods to new problems, or to do original research in the field.

Suggested Citation

Handle: RePEc:oxp:obooks:9780198776192

 as

Nielsen, Lars Tyge, 1999. "Pricing and Hedging of Derivative

Securities," OUP Catalogue, Oxford University Press, number

9780198776192.



Download reference �  as HTML

More services and features

MyIDEAS
Follow serials, authors,

keywords & more

New papers by email
Subscribe to new additions to

RePEc

Author registration
Public profiles for Economics

researchers

Rankings
Various rankings of research in

Economics & related fields

RePEc Genealogy
Who was a student of whom,

using RePEc

RePEc Biblio
Curated articles & papers on

various economics topics

MPRA
Upload your paper to be listed

on RePEc and IDEAS

EconAcademics
Blog aggregator for economics

research

Plagiarism
Cases of plagiarism in

Economics

Job market papers
RePEc working paper series

dedicated to the job market

Fantasy league
Pretend you are at the helm of

an economics department

Services from the StL
Fed
Data, research, apps & more

from the St. Louis Fed



IDEAS is a RePEc service hosted by the Research Division of the Federal

Reserve Bank of St. Louis . RePEc uses bibliographic data supplied by the

respective publishers.


	Pricing and Hedging of Derivative Securities
	Author
	Abstract
	Suggested Citation
	More services and features
	About RePEc
	Help us
	MyIDEAS
	MPRA
	RePEc home
	Corrections
	Blog
	Volunteers
	New papers by email
	EconAcademics
	Help/FAQ
	Get papers listed
	Author registration
	Plagiarism
	RePEc team
	Open a RePEc archive
	Rankings
	Job market papers
	Participating archives
	Get RePEc data
	RePEc Genealogy
	Fantasy league
	Privacy statement
	Legal statement
	RePEc Biblio
	Services from the StL Fed




