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Meise, R., Vogt, D. (1992): Einführung in die Funktionalanalysis. Vieweg.

Okabe, A. et al. (1992): Spatial Tesselations. Concepts and Applications of Voronoi Dia-

grams. Wiley.
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Pagès, G., Printems, J. (2005): Functional quantization for numerics with an application

to option pricing. Monte Carlo Methods and Appl. 11, 407 - 446.

Pagès, G. (2008): Quadratic functional quantization of stochastic processes and numerical

applications. In A. Keller et.al (editors), Monte Carlo -and Quasi-Monte Carlo Methods

2006, 101 - 142. Springer.

Wilbertz, B. (2003): Computational aspects of functional quantization for Gaussian mea-

sures and applications. Diplomarbeit, Univ. Trier.



Wilbertz, B. (2008): Construction of optimal quantizers for Gaussian measures on Banach

spaces. PhD thesis, Univ. Trier.

Website www.quantize.maths-fi.com


