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İzmir Ekonomi Üniversitesi, Sakarya Cad.
No:156, Balçova, 35330, İzmir

Tel: 0232 488 85 46
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Prof. Dr. 
Mustafa Çelebi Pınar
(Bilkent University)
Title:
Pricing European and
American Contingent Claims 
by Stochastic Linear 
Programming -- A Review of 
Pricing in Finite-State 
Discrete-Time Markets
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