Bibliography

[1] M. Avellaneda, A. Levy, and A. Parás, Pricing and hedging derivative securities in markets with uncertain volatilities, preprint [2] A. Brace, D. Gatarek, and M. Musiela, The market model of interest rate dynamics, preprint [3] A. Brace, and M. Musiela, A multifactor Gauss-Markov implementation of Heath, Jarrow, and Morton, Mathematical Finance, vol. 4, no. 3 (July 1994), 259–283 [4] J. Cox, J. Ingersoll, S. Ross, A theory of the term structure of the interest rates, Econometrica, 53 (1985), 385–407 [5] G. Da Prato and J. Zabczyk, Stochastic equations in infinite dimensions, Cambridge University Press, 1992 [6] N. El Karoui, H. Geman, and V. Lacoste, On the role of state variables in interest rates models, preprint [7] N. El Karoui, H. Geman, and J. C. Rochet, Changes of numeraire, changes of probability measures and option pricing, Journal of Applied Probability 32, 1995, 443–458.

[8] N. El Karoui, M. Jeanblanc-Pique, and S. E. Shreve, Robustness of the Black and Scholes formula, submitted to Math. Finance, 1995 [9] B. Goldys, and M. Musiela, On partial differential equations related to term structure models, preprint [10] D. Heath, R. Jarrow and A. Morton, Bond pricing and the term structure of interest rates: a new methodology, Econometrica 61, 1992, 77–105.

[11] D. Lamberton, and B. Lapeyre, Introduction au calcul stochastique appliquée à la Finance, Société de Mathématiques Appliquées et Industrielles, 1991 [12] J. L. Lumley, Stochastic tools in turbulence, New York Academic Press, 1970 [13] M. Musiela, Stochastic PDEs and term structure models, Journees Internationales de Finance, IGR-AFFI, La Baule, 1993

[14] S. Romagnoli, and T. Vargiolu, Robustness of the Black–Scholes approach in the case of options on several assets, preprint

[15] T. Vargiolu, Invariant measures for the Musiela equation with deterministic diffusion term, to appear in Finance and Stochastics

[16] O. Vasicek, An equilibrium characterisation of the term structure, Journal of Financial Economics, 5 (1977), 177–188