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! Risk Hedging

% Option Contracts

* Call Option

f Put Option

" Underlying Asset
® Maturity Date

7 Exercise Price
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! Risk-Neutral

2 1to’s Integral

* Measure

* Wavelet

3 Risk-Neutral density

% Black and Scholes

! Campa

® Melick and Thomas

¥ Markose and Alentorn
' Brunner and Hafner




