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Underlying Securities1.1.3 Markets1.1.4 Types of Traders1.1.5 Modeling Assumptions1.2 Arbitrage1.3 Arbitrage
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3. Stochastic Processes in Discrete Time3.1 Information and Filtrations3.2 Discrete-parameter Stochastic
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Optional Stopping3.6 The Snell Envelope and Optimal Stopping3.7 Spaces of Martingales3.8 Markov
ChainsExercises 4. Mathematical Finance in Discrete Time4.1 The Model4.2 Existence of Equivalent Martingale
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