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Chapter 19(19.1-19.5)

Chapter 20(20.1—20.3,*‘,%
pp.612-613“Modeling Correlated Asset
Prices”, and 20.4,"%
pp.616-617“Multivariate Itd’s Lemma”
and 20.5—20.6,% pp.621-622“Valuing a
Claim on $*Q")

Chapter 21(21.1—21.2,*,%
pp.635-637“What If the Underlying Asset
Is Not an Investment Asset” and 21.3,%
pp.637-638“The Backward Equation” and
pp.639 & 5 7 EX)

Chapter 23(23.1 but with only those
definitions in Tables 23.1 and 23.2 that are
relevant to Section 23.1),

Chapter 24(24.1-24.2 up to the second
paragraph on pp.721, but including
footnote 4 on pp.721 and the top panel in
Figure 24.3 on pp. 723),
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Chapter 25(25.1-25.4 up to the first
paragraph on pp.773), 25.5 (excluding
“LIBOR Market Model” on pp.781-783),
Appendix 25.A (this appendix contains
only a reference to the following site for
download,
http://wps.aw.com/wps/media/objects/147
28/15081864/appendices/McDo
nald-web-25-A.pdf ),
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