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AUTHOR  TITLE      ISBN  LIST 
PRICE 

DISCOUNT 
PRICE 

Cesari 
 

Modelling, Pricing, and 
Hedging Counterparty 
Credit Exposure 

 

Hardcover 
 

2010 
 

978-3-642-04453-3 
 

� 69,95 
 

� 55,96 
 

Chiarella 
 

Contemporary 
Quantitative Finance 

 

Hardcover 
 

2010 
 

978-3-642-03478-7 
 

� 89,95 
 

� 71,96 
 

Cousin 
 

Paris-Princeton 
Lectures on 
Mathematical Finance 
2010 

 

Softcover 
 

2011 
 

978-3-642-14659-6 
 

� 44,95 
 

� 35,96 
 

Delbaen 
 

Optimality and Risk - 
Modern Trends in 
Mathematical Finance 

 

Hardcover 
 

2010 
 

978-3-642-02607-2 
 

� 79,95 
 

� 63,96 
 

Duquesne 
 

Lévy Matters I 
 

Softcover 
 

2010 
 

978-3-642-14006-8 
 

� 44,95 
 

� 35,96 
 

Filipovic 
 

Term-Structure Models 
 

Hardcover 
 

2009 
 

978-3-540-09726-6 
 

� 39,95 
 

� 31,96 
 

Guerard, Jr. 
 

Handbook of Portfolio 
Construction 

 

Hardcover 
 

2010 
 

978-0-387-77438-1 
 

� 159,95 
 

� 127,96 
 

Hens 
 

Financial Economics 
 

Hardcover 
 

2010 
 

978-3-540-36146-6 
 

� 74,95 
 

� 59,96 
 

Hibbeln 
 

Risk Management in 
Credit Portfolios 

 

Hardcover 
 

2010 
 

978-3-7908-2606-7 
 

� 99,95 
 

� 79,96 
 

Jeanblanc 
 

Mathematical Methods 
for Financial Markets 

 

Hardcover 
 

2009 
 

978-1-85233-376-8 
 

� 69,95 
 

� 55,96 
 

Kabanov 
 

Markets with 
Transaction Costs 

 

Hardcover 
 

2010 
 

978-3-540-68120-5 
 

� 69,95 
 

� 55,96 
 

Lutz 
 

Pricing of Derivatives 
on Mean-Reverting 
Assets 

 

Softcover 
 

2010 
 

978-3-642-02908-0 
 

� 69,95 
 

� 55,96 
 

Meucci 
 

Risk and Asset 
Allocation 

 

Softcover 
 

2005 
 

978-3-642-00964-8 
 

� 39,95 
 

� 31,96 
 

Palan 
 

Bubbles and Crashes 
in Experimental Asset 
Markets 

 

Softcover 
 

2009 
 

978-3-642-02146-6 
 

� 69,95 
 

� 55,96 
 

Pascucci 
 

PDE and Martingale 
Methods in Option 
Pricing 

 

Hardcover 
 

2011 
 

978-88-470-1780-1 
 

� 64,95 
 

� 51,96 
 

Pham 
 

Continuous-time 
Stochastic Control and 
Optimization with 
Financial Applications 

 

Hardcover 
 

2009 
 

978-3-540-89499-5 
 

� 39,95 
 

� 31,96 
 

Platen 
 

Numerical Solution of 
Stochastic Differential 
Equations with Jumps 
in Finance 

 

Hardcover 
 

2010 
 

978-3-642-12057-2 
 

� 69,95 
 

� 55,96 
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Privault Stochastic Analysis in 
Discrete and 
Continuous Settings 

 

Softcover 
 

2009 
 

978-3-642-02379-8 
 

� 44,95 
 

� 35,96 
 

Profeta 
 

Option Prices as 
Probabilities 

 

Softcover 
 

2010 
 

978-3-642-10394-0 
 

� 59,95 
 

� 47,96 
 

Roehner 
 

Hidden Collective 
Factors in Speculative 
Trading 

 

Hardcover 
 

2009 
 

978-3-642-03047-5 
 

� 99,95 
 

� 79,96 
 

Rostek 
 

Option Pricing in 
Fractional Brownian 
Markets 

 

Softcover 
 

2009 
 

978-3-642-00330-1 
 

� 59,95 
 

� 47,96 
 

Saichev 
 

Theory of Zipf's Law 
and Beyond 

 

Softcover 
 

2010 
 

978-3-642-02945-5 
 

� 69,95 
 

� 55,96 
 

Schlösser 
 

Pricing and Risk 
Management of 
Synthetic CDOs 

 

Softcover 
 

2011 
 

978-3-642-15608-3 
 

� 79,95 
 

� 63,96 
 

Schulmerich 
 

Real Options Valuation 
 

Hardcover 
 

2010 
 

978-3-642-12661-1 
 

� 139,95 
 

� 111,96 
 

Ullrich 
 

Forecasting and 
Hedging in the Foreign 
Exchange Markets 

 

Softcover 
 

2009 
 

978-3-642-00494-0 
 

� 64,95 
 

� 51,96 
 

Wüthrich 
 

Market-Consistent 
Actuarial Valuation 

 

Softcover 
 

2010 
 

978-3-642-14851-4 
 

� 26,95 
 

� 21,56 
 

Zhu 
 

Applications of Fourier 
Transform to Smile 
Modeling 

 

Hardcover 
 

2010 
 

978-3-642-01807-7 
 

� 99,95 
 

� 79,96 
 

 
FORTHCOMING 

            

Bäuerle 
 

Markov Decision 
Processes with 
Applications to 
Finance 

 

Softcover 
 

2011 
 

978-3-642-18323-2 
 

ca. � 59,95 
 

ca. � 47,96 
 

Cvitanic 
 

Contract Theory in 
Continuous-Time 
Models 

 

Hardcover 
 

2011 
 

978-3-642-14199-7 
 

ca. � 69,95 
 

ca. � 55,96 
 

Stojanovic 
 

Neutral and 
Indifference Portfolio 
Pricing, Hedging and 
Investing 

 

Hardcover 
 

2011 
 

978-0-387-71417-2 
 

ca. � 60,00 
 

ca. � 48,00 
 

 


