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Crouhy, Michel, Dan Galai and Robert Mark, Risk Management, New York: McGraw-Hill,
2001. [ISBN: 0-07-135731-9]

Duffie, Darrell, and Kenneth J. Singleton, Credit Risk: Pricing, Measurement and Manage-
ment, Princeton: Princeton University Press, 2003 [ISBN: 0-691-09046-7]

Embrechts, Paul, Claudia Kluppelberg, and Thomas Mikosh, Modelling Extremal Events,
Berlin: Springer-Verlag, 1997. [ISBN: 3-540-60931-8]

Gentle, James E., Random Number Generation and Monte Carlo Methods, New York:
Springer-Verlag, 1998. [ISBN: 0-387-98522-0]

Glasserman, Paul, Monte Carlo Methods in Financial Engineering, New York: Springer-
Verlag, 2004. [ISBN: 0-387-00451-3]

Hull, John C., Options, Futures and Other Derivatives, 6th ed., Englewood Cliffs: Prentice
Hall, 2006. [ISBN: 0-13-149908-4]

Jarrow, Robert, and Stuart M. Turnbull, Derivative Securities, 2nd ed., Cincinnati, Ohio:
South-Western College Publishing, 2000. [ISBN: 053- 887740-5]

Lando, David, Credit Risk Modeling, Princeton: Princeton University Press, 2004. [ISBN:
0-691-08929-9]

William H. Press, B. P. Flannery, S. A. Teukolsky and W. T. Vetterling, Numerical Recipes:
The Art of Scientific Computing, 2nd edition, New York: Cambridge University Press,
1992.

Schonbucher, Philipp J., Credit Derivatives Pricing Models, Chichester: John Wiley and
Sons, 2003. [ISBN: 0-470-84291-1]

Tavakoli, Janet M., Credit Derivatives and Synthetic Structures, 2nd ed., New York: John
Wiley and Sons, 2001. [ISBN: 0-471-41266-X]

Wilmott, Paul, Paul Wilmott on Quantitative Finance, 2 vols., 1st ed., New York: John
Wiley and Sons, 2000. [ISBN: 047-187438-8] (2nd ed forthcoming 2006)
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