Bibliografia

Baldi, Paolo [1] Equazioni differenziali stocastiche e applicazioni, (1984) Pitagora Editrice, Bologna

Black, F., Scholes, M.

[1] The pricing of options and corporate liabilites, (1973) in “Journal of Political Economy”, 81, pagg. 637 - 659

Cox, J., Ingersoll, J., Ross, S.

[1] A theory of the term structure of interest rates, (1985) in “Econometrica, 53, pagg. 385 - 407

Da Prato Giuseppe [1] Introduction to differential stochastic equations, (1995) Scuola Normale Superiore, Pisa

Da Prato Giuseppe, Zabczyk Jerzy [1] Stochastic equations in infinite dimensions, (1992) Cambridge University Press [2] Ergodicity for infinite dimensional systems, (di prossima pubblicazione) Cambridge University Press

Harrison, M. J., Kreps, D. M.

[1] Martingales and arbitrage in multiperiod securities markets, (1979) in “Journal of Economic Theory”, 29, pagg. 381 - 408

Heath, D., Jarrow, R., Morton, A.

[1] Bond pricing and the term structure of interest rates: a new methodology, (1992) in “Econometrica”, 60(1), pagg. 77 - 105

Ikeda Nobuyuki, Watanabe Shinzo [1] Stochastic differential equations and diffusion processes, (1981) North Holland, New York

Karatzas, I., Shreve, S. E.

[1] Brownian motion and stochastic calculus, (1988) Springer-Verlag, New York

Lamberton Damien, Lapeyre Bernard [1] Introduction au calcul stochastique appliqué á la finance, (1991) Société de Mathématiques Appliquées et et Industrielles

Merton, R. C.

[1] Theory of rational option pricing, (1973) in “Bell Journal of Economics and Management Science”, 4, pagg. 141 - 183

Moriconi Franco [1] Matematica Finanziaria, (1994) Il Mulino, Bologna

Musiela Marek [1] Stochastic PDEs and term structure models

Pazy, A.

[1] Semigroups of linear operators and applications to partial differential equations, (1983) Springer-Verlag, New York

Vasicek, O.

[1] An equilibrium characterisation of the term structure, (1977) in “Journal of Financial Economics”, 5, pagg. 177–188