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Incorporates the many tools needed for modeling and pricing in finance
and insuranceIntroductory Stochastic Analysis for Finance and
Insurance introduces readers to the topics needed to master and use
basic stochastic analysis techniques for mathematical finance. The
author presents the theories of stochastic processes and stochastic
calculus and provides the necessary tools for modeling and pricing in
finance and insurance. Practical in focus, the book's emphasis is on
application, intuition, and computation, rather than theory.
Consequently, the text is of interest to graduate


