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AUTHOR TITLE  ISBN LIST 
PRICE

DISCOUNT 
PRICE

Aïd Electricity Derivatives Soft cover 2015 978-3-319-08394-0 € 58,84 € 47,07

Aksamit Enlargement of Filtration with 
Finance in View 

Soft cover 2017 978-3-319-41254-2 € 58,84 € 47,07

Aljandali Economic and Financial 
Modelling with EViews 

Hard cover 2018 978-3-319-92984-2 € 74,89 € 59,91

Antonov Modern SABR Analytics  Soft cover 2019 978-3-030-10655-3 € 53,49 € 42,79

Barndorff-Nielsen Ambit Stochastics Hard cover 2018 978-3-319-94128-8 € 117,69 € 94,15

Barucci Financial Markets Theory Soft cover 2017 978-1-4471-7404-2 € 96,29 € 77,03

Benth Stochastics of Environmental 
and Financial Economics 

Hard cover 2016 978-3-319-23424-3 € 53,49 € 42,79

Bouchard Fundamentals and Advanced 
Techniques in Derivatives 
Hedging 

Soft cover 2016 978-3-319-38988-2 € 58,84 € 47,07

Carr Convex Duality and Financial 
Mathematics 

Soft cover 2018 978-3-319-92491-5 € 58,84 € 47,07

Chan Financial Mathematics, 
Derivatives and Structured 
Products 

Hard cover 2019 978-981-13-3695-9 € 74,89 € 59,91

De Spiegeleer The Risk Management of 
Contingent Convertible (CoCo) 
Bonds 

Soft cover 2018 978-3-030-01823-8 € 58,84 € 47,07

Desmettre Moderne Finanzmathematik – 
Theorie und praktische 
Anwendung Band 2 

Soft cover 2018 978-3-658-20999-5 € 29,99

Drobinski Renewable Energy: 
Forecasting and Risk 
Management 

Hard cover 2018 978-3-319-99051-4 € 149,79 € 119,83

Dupourqué Actuarial Aspects of Long Term 
Care 

Hard cover 2019 978-3-030-05659-9 € 106,99 € 85,59

Franke Statistics of Financial Markets Soft cover 2019 978-3-030-13750-2 € 85,59 € 68,47

Friz Large Deviations and 
Asymptotic Methods in Finance

Soft cover 2015 978-3-319-38512-9 € 128,39 € 102,71

Glau Innovations in Derivatives 
Markets 

Hard cover 2016 978-3-319-33445-5 € 53,49 € 42,79

Gulisashvili Analytically Tractable 
Stochastic Stock Price Models 

Hard cover 2012 978-3-642-31213-7 € 74,89 € 59,91

Hautsch Econometrics of Financial 
High-Frequency Data 

Hard cover 2012 978-3-642-21924-5 € 171,19 € 136,95

Hurd Contagion! Systemic Risk in 
Financial Networks 

Soft cover 2016 978-3-319-33929-0 € 69,54 € 55,63

Jarrow Continuous-Time Asset Pricing 
Theory 

Hard cover 2018 978-3-319-77820-4 € 71,68 € 57,34

Kremer Marktrisiken Soft cover 2018 978-3-662-56018-1 € 19,99

Kunita Stochastic Flows and Jump-
Diffusions 

Hard cover 2019 978-981-13-3800-7 € 90,94 € 72,75

Kwok Saddlepoint Approximation 
Methods in Financial 
Engineering 

Soft cover 2018 978-3-319-74100-0 € 53,49 € 42,79

Medvedev Yield Curves and Forward 
Curves for Diffusion Models of 
Short Rates 

Hard cover 2019 978-3-030-15499-8 € 96,29 € 77,03

Mele The Price of Fixed Income 
Market Volatility 

Hard cover 2015 978-3-319-26522-3 € 64,19 € 51,35

Ng Data Science – was ist das 
eigentlich?! 

Soft cover 2018 978-3-662-56775-3 € 19,99

Pagès Numerical Probability Soft cover 2018 978-3-319-90274-6 € 53,49 € 42,79
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Podolskij The Fascination of Probability, 
Statistics and their Applications

Hard cover 2016 978-3-319-25824-9 € 128,39 € 102,71

Schmidli Risk Theory Soft cover 2017 978-3-319-72004-3 € 48,14 € 38,51

Selch A Multivariate Claim Count 
Model for Applications in 
Insurance 

Hard cover 2018 978-3-319-92867-8 € 90,94 € 72,75

Touzi Optimal Stochastic Control, 
Stochastic Target Problems, 
and Backward SDE 

Hard cover 2013 978-1-4614-4285-1 € 117,69 € 94,15

Yan Introduction to Stochastic 
Finance 

Soft cover 2018 978-981-13-1656-2 € 64,19 € 51,35

Zhang Backward Stochastic 
Differential Equations 

Hard cover 2017 978-1-4939-7254-8 € 80,24 € 64,19

FORTHCOMING 

Denuit Effective Statistical Learning 
Methods for Actuaries III 

Soft cover 2019 978-3-030-25826-9 € 48,14 € 38,51

Denuit Effective Statistical Learning 
Methods for Actuaries I 

Soft cover 2019 978-3-030-25819-1 € 48,14 € 38,51

Eberlein Mathematical Finance Hard cover 2019 978-3-030-26105-4 € 117,69 € 94,15

Peng Nonlinear Expectations and 
Stochastic Calculus under 
Uncertainty 

Hard cover 2019 978-3-662-59902-0 € 90,94 € 72,75
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µ € (D) prices for books are valid in Germany and include 7% VAT, € (A) are valid in Austria

and include 10% VAT, those marked with * are recommended retail prices. Prices marked
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