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[BN-S] O. E. BARNDORFF-NIELSEN and N. SHEPHARD (2001): Non-
Gaussian Ornstein-Uhlenbeck-based models and some of their uses in finan-
cial economics (with discussion), J. Roy. Statist. Soc. B 63, 167-241.
[Ber] J. BERTOIN (1996): Lévy processes, CUP.
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[Sat] K.-I. SATO (1999): Lévy processes and infinite divisibility, CUP.
[Ste] J. M. STEELE (2001): Stochastic calculus and financial applications,
Springer.
[Wax] N. WAX (ed.) (1954): Selected papers on noise and stochastic pro-
cesses, Dover.
[Wil91] D. WILLIAMS (1991): Probability with martingales, CUP.
[Wil01] D. WILLIAMS (2001): Weighing the odds. A course in probability
and statistics, CUP.
[Zag] R. ZAGST (2002): Interest rate management, Springer.

3


