
06/16/25 IB94L0: Derivative Securities | University of Warwick

IB94L0: Derivative Securities View Online

  

Baxter, Martin, and Andrew Rennie. 1996a. Financial Calculus: An Introduction to
Derivative Pricing. Electronic resource. Cambridge: Cambridge University Press.
http://warw.eblib.com/patron/FullRecord.aspx?p=1103758.    

———. 1996b. Financial Calculus: An Introduction to Derivative Pricing. Cambridge:
Cambridge University Press.    

Etheridge, Alison, and Martin Baxter. 2002a. A Course in Financial Calculus. Electronic
resource. Cambridge, UK: Cambridge University Press.
http://warw.eblib.com/patron/FullRecord.aspx?p=320954.    

———. 2002b. A Course in Financial Calculus. Cambridge: Cambridge University Press.    

Hull, John, and John Hull. 2015. Options, Futures, and Other Derivatives, Ninth Edition:
Student Solutions Manual. Upper Saddle River, New Jersey: Pearson.    

Shreve, Steven E. 2003. Stochastic Calculus for Finance 1: The Binomial Asset Pricing
Model. Vol. Springer finance series. New York: Springer.

1/1


