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This course seeks to survey the underlying mathematics that will be
encountered in application with option pricing. It draws from the following
areas of mathematics: General probability theory, Brownian motion,
Stochastic Calculus, Risk—neutral pricing and Connections with PDE,
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Stochastic Calculus for Finance II: Continuous—Time Models, Author: Steven
R~ E. Shreve,
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Options, Futures, and Other Derivatives, (7th Edition). Author: John C, Hull
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