Titles on Display List — 9th MathFinance Conference,
23-24 March, 2009, Frankfurt, Germany

AUTHOR TITLE ISBN LIST DISCOUNT
PRICE PRICE

Back A Course in Derivative Hardcover 2005 978-3-540-25373-0 €54905 € 43,96
Securities

Bank Paris-Princeton Softcover 2003 978-3-540-40193-3 €29.05 € 23,96
Lectures on
Mathematical Finance
2002

Barucci Financial Markets Hardcover 2003 978-1-85233-469-7 €7295 € 58,36
Theory

Benth Option Theory with Softcover 2004 978-3-540-40502-3 €39,95 € 31,96
Stochastic Analysis

Biais Financial Mathematics Softcover 1997 978-3-540-62642-8 €49.05 € 39,96

Bielecki Credit Risk: Modeling, Hardcover 2004 978-3-540-67593-8 €74.95 € 59,96
Valuation and Hedging

Bielecki Paris-Princeton Softcover 2004 978-3-540-22266-8 €39.95 € 31,96
Lectures on
Mathematical Finance
2003

Bingham Risk-Neutral Valuation Hardcover 2004 978-1-85233-458-1 €59.59 € 47,67

Bouleau Financial Markets and  Softcover 2004 978-1-85233-582-3 €3905 € 31,96
Martingales

Brigo Interest Rate Models - Hardcover 2007 978-3-540-22149-4 €64,95 €51,96
Theory and Practice

Buff Uncertain Volatility Softcover 2002 978-3-540-42657-8 €54,95 € 43,96
Models - Theory and
Application

Bihimann Mathematical Methods Hardcover 2005 978-3-540-05117-6 €79,95 € 63,96
in Risk Theory.

Bihimann Mathematical Methods Softcover 1996 978-3-540-61703-7 €69,95 € 55,96
in Risk Theory

Bihlmann A Course in Credibility Softcover 2005 978-3-540-25753-0 €44.95 € 35,96
Theory and its
Applications

Capinski Mathematics for Softcover 2005 978-1-85233-330-0 €32,95 € 26,36
Finance

Carmona Interest Rate Models: Hardcover 2006 978-3-540-27065-2 €69,95 € 55,96
an Infinite Dimensional
Stochastic Analysis
Perspective

Carmona Paris-Princeton Softcover 2007 978-3-540-73326-3 €39,95 € 31,96
Lectures on
Mathematical Finance
2004

Chen Optimal Control Hardcover 2005 978-0-387-23569-1 €89,95 €71,96
Models in Finance
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Dana

Financial Markets in
Continuous Time

Hardcover

2003

978-3-540-43403-0

€69,95 € 55,96

Dana

Financial Markets in
Continuous Time

Softcover

2007

978-3-540-71149-0

€39,95 €31,96

Delbaen

The Mathematics of
Arbitrage

Hardcover

2008

978-3-540-21992-7

€ 55,96

Elliott

Mathematics of
Financial Markets

Hardcover

2005

978-0-387-21292-0

€ 59,96

Embrechts

Modelling Extremal
Events

Hardcover

2008

978-3-540-60931-5

€ 55,96

Esser

Pricing in (In)complete
Markets

Softcover

2004

978-3-540-20817-4

€ 37,56

Fengler

Semiparametric
Modeling of Implied
Volatility

Softcover

2005

978-3-540-26234-3

€ 37,56

Filipovic

Consistency Problems
for Heath-Jarrow-
Morton Interest Rate
Models

Softcover

2001

978-3-540-41493-3

€ 23,96

Fu

Advances in
Mathematical Finance

Hardcover

2007

978-0-8176-4544-1

€51,92

Fusai

Implementing Models
in Quantitative
Finance: Methods and
Cases

Hardcover

2008

978-3-540-22348-1

€ 55,96

Geman

Mathematical Finance
- Bachelier Congress
2000

Hardcover

2002

978-3-540-67781-9

€67,96

Glasserman

Monte Carlo Methods
in Financial
Engineering

Hardcover

2003

978-0-387-00451-8

€ 43,96

Gundlach

CreditRisk+ in the
Banking Industry

Hardcover

2004

978-3-540-20738-2

€63,96

Hardle

Applied Quantitative
Finance

Hardcover

2008

978-3-540-69177-8

€71,96

Jondeau

Financial Modeling
Under Non-Gaussian
Distributions

Hardcover

2007

978-1-84628-419-9

€ 55,96

Karatzas

Methods of
Mathematical Finance

Hardcover

2001

978-0-387-94839-3

€ 50,36

Koch Medina

Mathematical Finance
and Probability

Softcover

2003

978-3-7643-6921-7

€ 35,92

Kwok

Mathematical Models
of Financial
Derivatives

Hardcover

2008

978-3-540-42288-4

€ 55,96
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Litkebohmert Concentration Risk in  Softcover 2009 978-3-540-70869-8 €24.95 € 19,96
Credit Portfolios

Malevergne Extreme Financial Softcover 2006 978-3-540-27264-9 €49.95 € 39,96
Risks

Malliavin Stochastic Calculus of Hardcover 2006 978-3-540-43431-3 €4495 € 35,96
Variations in
Mathematical Finance

Mandelbrot Fractals and Scaling In Hardcover 1997 978-0-387-98363-9 €54.95 € 43,96
Finance

Meucci Risk and Asset Hardcover 2007 978-3-540-22213-2 €69.05 € 55,96
Allocation

Musiela Martingale Methods in  Hardcover 2009 978-3-540-20966-9 €74.95 € 59,96
Financial Modelling

Ottaviani Financial Risk in Softcover 2000 978-3-540-66143-6 €49.05 € 39,96
Insurance

Pelsser Efficient Methods for Hardcover 2000 978-1-85233-304-1 €7695 € 61,56
Valuing Interest Rate
Derivatives

Platen A Benchmark Hardcover 2006 978-3-540-26212-1 €6905 € 55,96
Approach to
Quantitative Finance

Roman Introduction to the Hardcover 2004 978-0-387-21375-0 €76,95 € 61,56
Mathematics of
Finance

Roman Introduction to the Softcover 2004 978-0-387-21364-4 €39,95 € 31,96
Mathematics of
Finance

Sandmann Advances in Finance Hardcover 2002 978-3-540-43464-1 €59,95 € 47,96
and Stochastics

Sarychev Mathematical Control ~ Hardcover 2008 978-3-540-69531-8  €109,95 € 87,96
Theory and Finance

Seydel Tools for Softcover 2009 978-3-540-92928-4 €44.95 € 35,96
Computational Finance

Shreve Stochastic Calculus for Softcover 2005 978-0-387-24968-1 €26.95 € 21,56
Finance |

Shreve Stochastic Calculus for Hardcover 2004 978-0-387-40101-0 €54,95 € 43,96
Finance Il

Shreve Stochastic Calculus for Hardcover 2004 978-0-387-40100-3 €3905 € 31,96
Finance |

Sollich Disordered and Hardcover 2001 978-1-56396-983-6 €179.05 € 143,96
Complex Systems

Sondermann Introduction to Softcover 2007 978-3-540-34836-8 €39,95 € 31,96
Stochastic Calculus for
Finance

All prices are net prices subject to local VAT, e.g. in Germany 7% VAT for books & journals and 19% VAT for electronic products. Page 3 Of 4

All prices exclusive of carriage charges. Prices and other details are subject to change without notice. All errors and omissions excepted.




Titles on Display List — 9th MathFinance Conference,
23-24 March, 2009, Frankfurt, Germany

Stojanovic Computational Hardcover 2003 978-0-8176-4197-9 €64,90 €51,92
Financial Mathematics
using
MATHEMATICA®

Wiithrich Market-Consistent Softcover 2008 978-3-540-73642-4 €19.05 € 15,96
Actuarial Valuation

Yao Stochastic Modeling Hardcover 2003 978-0-387-95582-7 €66,95 € 53,56
and Optimization

Yor Aspects of Hardcover 2008 978-3-540-75258-5 €29.95 € 23,96
Mathematical Finance

Zagst Interest-Rate Hardcover 2002 978-3-540-67594-5 €66,95 € 53,56
Management

Zhu Derivative Securities Hardcover 2004 978-0-387-20842-8 €76,95 € 61,56
and Difference
Methods

FORTHCOMING

Filipovic Term-Structure Models Hardcover 2008 978-3-540-09726-6 €39,95 € 31,96

Frittelli Duality in Hardcover 2009 978-3-540-40108-7 ea-—+%£-44,95 ca. € 35,96
Mathematical Finance

Jeanblanc Mathematical Methods Hardcover 2009 978-1-85233-376-8 ca-£69,95 ca. € 55,96
for Financial Markets

Kabanov Markets with Hardcover 2009 978-3-540-68120-5 €6905 € 55,96
Transaction Costs

Mikosch Non-Life Insurance Softcover 2009 978-3-540-88232-9 €49905 € 39,96
Mathematics

Pham Continuous-time Hardcover 2009 978-3-540-89499-5 €39,95 € 31,96

Stochastic Control and
Optimization with
Financial Applications

Sundt Recursions for Softcover 2009 978-3-540-92899-7 €34,95 € 27,96
Convolutions and
Compound
Distributions with
Insurance Applications

All prices are net prices subject to local VAT, e.g. in Germany 7% VAT for books & journals and 19% VAT for electronic products. Page 4 Of 4
All prices exclusive of carriage charges. Prices and other details are subject to change without notice. All errors and omissions excepted.




