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Abstract

Dualities play an important role in financial mathematics. In a complete market satisfying no-
arbitrage condition, there exists a unique risk-neutral probability measure, and the price of the
financial derivatives is uniquely determined by this measure. In case where the market is not
complete, the concept of price is replaced by super-replication and sub-replication price bounds, and
the pricing-hedging duality is the central concept. In this talk, I shall first briefly introduce the
dualities in financial mathematics, and then discuss their relationships to some recent developments
in robust finance.
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