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This outstanding collection of articles includes papers presented at the Fields Institute, Toronto, as part of the
Thematic Program in Quantitative Finance that took place in the first six months of the year 2010. The scope
of the volume in very broad, including papers on foundational issues in mathematical finance, papers on
computational finance, and papers on derivatives and risk management. Many of the articles contain path-
breaking insights that are relevant to the developing new order of post-crisis financial risk management.
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Macrina)

- Stress Testing the Resilience of Financial Networks (Hamed Amini, Rama Cont and Andreea Minca)

- Managing Corporate Liquidity: Strategies and Pricing Implications (Attakrit Asvanunt, Mark Broadie and
Suresh Qundaresan)

- Vauation and Hedging of CDS Counterparty Exposure in aMarkov CopulaModel (T R Bielecki, S
Crépey, M Jeanblanc and B Zargari)

- Information-Based Asset Pricing (Dorje C Brody, Lane P Hughston and Andrea Macrina)

- Tangent Models as a Mathematical Framework for Dynamic Calibration (René Carmona and Sergey
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- CDO Term Structure Modelling with Lévy Processes and the Relation to Market Models (Thorsten
Schmidt and Jerzy Zabczyk)

Reader ship: Students, academic researchers in mathematical finance, financial economics, and risk
management; financial market professionals.
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From reader reviews:
Amanda Chatham:

Have you spare time for the day? What do you do when you have far more or little spare time? Y ep, you can
choose the suitable activity for spend your time. Any person spent al their spare time to take a stroll,
shopping, or went to the Mall. How about open or read a book called Finance at Fields? Maybe it isfor being
best activity for you. Y ou already know beside you can spend your time using your favorite's book, you can
better than before. Do you agree with it has the opinion or you have other opinion?

Sarah Jackson:

A lot of people always spent their very own free time to vacation or even go to the outside with them family
or their friend. Are you aware? Many alot of people spent they will free time just watching TV, or maybe
playing video games all day long. In order to try to find a new activity that islook different you can read a
book. It isreally fun in your case. If you enjoy the book which you read you can spent al day long to reading
ae-book. The book Finance at Fields it is extremely good to read. There are alot of those who recommended
this book. They were enjoying reading this book. In case you did not have enough space to create this book
you can buy the particular e-book. Y ou can mQOore effortlessly to read this book through your smart phone.
The priceis not to fund but this book has high quality.

L awrence Gibbs:

Reading can called thoughts hangout, why? Because if you find yourself reading a book mainly book entitled
Finance at Fields your thoughts will drift away trough every dimension, wandering in most aspect that
maybe unfamiliar for but surely will end up your mind friends. Imaging each word written in areserve then
become one form conclusion and explanation that will maybe you never get previousto. The Finance at
Fields giving you one more experience more than blown away your brain but also giving you useful datafor
your better life in this era. So now let us explain to you the relaxing pattern at this point is your body and
mind will probably be pleased when you are finished reading it, like winning a sport. Do you want to try this
extraordinary spending spare time activity?

Rose Taylor:

What is your hobby? Have you heard this question when you got college students? We believe that that issue
was given by teacher for their students. Many kinds of hobby, Everybody has different hobby. And you
know that little person similar to reading or as reading become their hobby. Y ou have to know that reading is
very important and also book as to be the factor. Book isimportant thing to increase you knowledge, except
your own personal teacher or lecturer. Y ou discover good news or update concerning something by book.
Many kinds of books that can you choose to adopt be your abject. One of them is actually Finance at Fields.
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