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%% Inthisnote, we give a characterization of the minimal martingale measure for ageneral discrete-time incomplete

financial market. Then we concretely work out the minimal martingale measure for a specific discrete-time market model in
which the assets' returnsin different times are independent.
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Abstract In this note, we give a characterization of the minimal martingale measure for a general discrete-time incomplete
financia market. Then we concretely work out the minimal martingale measure for a specific discrete-time market model in
which the assets returnsin different times are independent.
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