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Hong Kong University Press, Hong Kong, 1998. Paperback. Condition: New. 2nd ed.. Language:
English . Brand New Book. This book develops a new and interesting approach to the valuation of
foreign exchange options. The authors synthesise international monetary theory with the
Samuelson-Black-Scholes insight that assets prices follow diffusion processes, and obtain a
system of stochastic differential equations to model exchange rate dynamics under the in7uence
of purchasing power parity.
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Reviews
 

This is basically the greatest pdf i have got go through right up until now. It normally fails to cost excessive. Once you begin to read the book, it
is extremely difficult to leave it before concluding.
--  Genoveva Langworth

This ebook is really gripping and interesting. It is among the most remarkable pdf we have study. It is extremely dif?cult to leave it before
concluding, once you begin to read the book.
--  C leve Bogan 

The ebook is straightforward in study better to fully grasp. It is actually loaded with knowledge and wisdom I am just delighted to tell you that
here is the best pdf i have read through during my very own lifestyle and may be he greatest ebook for at any time.
--  Dr.  Karelle Glover 
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