
Corrections to

Robust Libor Modelling and Pricing of Derivative Products

pg. 21: r.h.s. of (1.39) and r.h.s. middle of (1.40) need to be divided by Tp − t.
pg. 93: . . . Hence,

∂
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Varσ1,σ2,ρ(Xj) ≤ −2σ1σ2δ
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2 (1− 4σ2max(0, σ1 − σ2)) < 0

pg. 93: In every Libor market model . . . σ2
2 = . . and σ2

1 = . .
pg. 94: In (4.20) second line = E(· · · −δjs)+

pg. 178: Last sentence: . . right continuous with left limits. . and A is a
predictable process of . .
pg. 196: Insert reference: Kühn, C., & Kyprianou, A.E., Pricing Israeli options:
a pathwise approach, Working paper (2003)
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