Contents

Part 1 Risk Attitudes

1  Weak Closedness of Monotone Sets of Lotteries and Robust
Representation of Risk Preferences . . . . . . ... ... ....... 3
Patrick Cheridito, Samuel Drapeau, and Michael Kupper

2  Multivariate Concave and Convex Stochastic Dominance . . . . . . . 11
Michel Denuit, Louis Eeckhoudt, Ilia Tsetlin, and Robert L. Winkler

PartII Downside Risk

3 Reliable Quantification and Efficient Estimation of Credit Risk . . . 35
Jorn Dunkel and Stefan Weber

4 Diffusion-Based Models for Financial Markets Without Martingale
Measures . . . . . ... ... 45
Claudio Fontana and Wolfgang J. Runggaldier

References . . . . . . . . . . . . 83

vii



2 Springer
http://www.springer.com/978-1-4471-4925-5

Risk Measures and Attitudes

Biagini, F.; Richter, A.; Schlesinger, H. (Eds.)
2013, X 91 p. 4 illus. in color., Softcover
ISEMN: 278-1-4471-4925-5



