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Deck, T. (2006): Der Ito-Kalkül. Springer.

Hackenbroch, W., Thalmaier, A. (1994): Stochastische Analysis. Teubner.

Kallenberg, O. (1997): Foundations of Modern Probability. Springer. (Second Ed.
2002)

Karatzas, I., Shreve, S.E. (1988): Brownian Motion and Stochastic Calculus. Springer.
(Second Edition, 1991, 8. Corr.Printing 2005)

Kuo, H.-H. (2006): Introduction to Stochastic Integration. Springer.

Øksendal, B. (2000): Stochastic Differential Equations. Fifth Edition (Corrected Se-
cond Printing). Springer.

Revuz, D., Yor, M. (1991): Continuous Martingales and Brownian Motion. Springer
(3rd Edition 1998, 3rd Corr. Printing 2004).

II Black-Scholes Modell und Verallgemeinerungen

Elliott, R.J., Kopp, E. (1998): Mathematics of Financial Markets. Springer.

Irle, A. (1998). Finanzmathematik. Teubner (2. Auflage 2003).

Korn, R., Korn, E. (1999): Optionsbewertung und Portfolio-Optimierung. Vieweg.

Lamberton, D., Lapeyre, B. (1996): Stochastic Calculus Applied to Finance. Chapman
& Hall.

Musiela, M., Rutkowski, M. (1997): Martingale Methods in Financial Modelling.
Springer.

Shreve, S.E. (2004): Stochastic Calculus for Finance, Vol. II. Springer.

Williams, R.J. (2006): Introduction to the Mathematics of Finance. AMS.


