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Toward the late 1990s, several research groups independently began developing new, related theories in
mathematical finance. These theories did away with the standard stochastic geometric diffusion “Samuelson”
market model (also known as the Black-Scholes model because it is used in that most famous theory),
instead opting for models that allowed minimax approaches to complement or replace stochastic
methods. Among the most fruitful models were those utilizing game-theoretic tools and the so-called interval
market model. Over time, these models have slowly but steadily gained influence in the financial
community, providing a useful alternative to classical methods.

A self-contained monograph, The Interval Market Model in Mathematical Finance: Game-Theoretic
Methods assembles some of the most important results, old and new, in this area of research. Written by
seven of the most prominent pioneers of the interval market model and game-theoretic finance, the work
provides a detailed account of several closely related modeling techniques for an array of problems in
mathematical economics. The book is divided into five parts, which successively address topics including:

·         probability-free Black-Scholes theory;

·         fair-price interval of an option;

·         representation formulas and fast algorithms for option pricing;

·         rainbow options;

·         tychastic approach of mathematical finance based upon viability theory.

This book provides a welcome addition to the literature, complementing myriad titles on the market that take
a classical approach to mathematical finance. It is a worthwhile resource for researchers in applied
mathematics and quantitative finance, and has also been written in a manner accessible to financially-
inclined readers with a limited technical background.
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From reader reviews:

Kathryn Bowen:

Reading a reserve tends to be new life style within this era globalization. With examining you can get a lot of
information that may give you benefit in your life. Together with book everyone in this world can certainly
share their idea. Guides can also inspire a lot of people. A great deal of author can inspire their particular
reader with their story or maybe their experience. Not only the storyplot that share in the ebooks. But also
they write about the data about something that you need case in point. How to get the good score toefl, or
how to teach your children, there are many kinds of book which exist now. The authors nowadays always try
to improve their talent in writing, they also doing some research before they write to their book. One of them
is this The Interval Market Model in Mathematical Finance: Game-Theoretic Methods (Static & Dynamic
Game Theory: Foundations & Applications).

Irene Delong:

Are you kind of stressful person, only have 10 or even 15 minute in your time to upgrading your mind
expertise or thinking skill possibly analytical thinking? Then you have problem with the book than can
satisfy your short time to read it because all this time you only find guide that need more time to be go
through. The Interval Market Model in Mathematical Finance: Game-Theoretic Methods (Static & Dynamic
Game Theory: Foundations & Applications) can be your answer given it can be read by an individual who
have those short free time problems.

Darron Hiller:

Many people spending their moment by playing outside with friends, fun activity having family or just
watching TV all day every day. You can have new activity to shell out your whole day by examining a book.
Ugh, do you consider reading a book can definitely hard because you have to accept the book everywhere? It
okay you can have the e-book, getting everywhere you want in your Smartphone. Like The Interval Market
Model in Mathematical Finance: Game-Theoretic Methods (Static & Dynamic Game Theory: Foundations &
Applications) which is obtaining the e-book version. So , why not try out this book? Let's observe.

Richard Powe:

Within this era which is the greater person or who has ability in doing something more are more valuable
than other. Do you want to become among it? It is just simple approach to have that. What you have to do is
just spending your time not very much but quite enough to possess a look at some books. One of several
books in the top list in your reading list is usually The Interval Market Model in Mathematical Finance:
Game-Theoretic Methods (Static & Dynamic Game Theory: Foundations & Applications). This book that is
certainly qualified as The Hungry Hills can get you closer in turning out to be precious person. By looking



right up and review this e-book you can get many advantages.
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