
 

 

Discrete Models of Financial Markets   (Marek Capinski and Ekkehard Kopp) 

 

SELECTED BIBLIOGRAPHY 

JC Cox, M Rubinstein: Options Markets, Prentice Hall Englewood Cliffs NJ 1985 

LU Dothan: Prices in Financial Markets, Oxford University Press, NY 1990 

H Föllmer, A Schied:  Stochastic Finance: an Introduction in Discrete Time, de Gruyter, Berlin, 2nd ed. 

2004 

JC Hull: Options, Futures and Other Derivatives,  5th ed., Prentice Hall London 2003 

P Koch Medina, S Merino: Mathematical Finance and Probability: a discrete Introduction, Birkhäuser, 

Basel, 2003 

S. Pliska: Introduction to Mathematical Finance: Discrete Time Models, Blackwell, Oxford, 1997 

WE Sharpe:  Investments, Prentice-Hall Englewood Cliffs, NJ 1978 

AN Shiryaev:  Essentials of Stochastic Finance, World Scientific, Singapore 1999 

SE Shreve: Stochastic  Calculus Models for Finance I, Discrete Time, Springer 2004 

J van der Hoek, RJ Elliott: Binomial Models in Finance, Springer Finance, Springer, NY 2006 

 

 

 


