PRI © BREAT BAEEN AR~ BRSO TR A AR A A M B T
FERFEAYZERE - Wk DL e S -

ARiE B - BRI S R A B K R EF N E RS B AR AR
Y working knowledge °

BRIty - BEMRGIRR Y o ABHES) - B R - IEEOBAE - B 8 R
A7 0 Black-Scholes f57Y -

faERIE

Fima C. Klebaner (2005) Introduction to Stochastic Calculus with Applications, 2™
edition, Imperial College Press (distributed by World Scientific Publishing).

B,

Fima C. Klebaner (2012) Introduction to Stochastic Calculus with Applications, 3™
edition, Imperial College Press (distributed by World Scientific Publishing).

SEEH ¢
loannis Karatzas, Steven E. Shreve (1991 ) Brownian Motion and Stochastic

Calculus, 2™ edition, Springer-Verlag.
e EIASCC TR EHITEE -
MY B RE W o — 2 -

S - ARSIy - BRI TR - RACEAE - Bae o RS
BeEgEe - SR - B -



