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A-2 1 Optimal Statistical Inference in Financial Engineering. Taniguchi, Masanobu /
Hirukawa, Junichi / Tamaki,
K i hi

Chapman & Hall /
CRC, UK 1 0

A-2 ★
再
発

157 Optimal Statistical Inference in Financial Engineering. Taniguchi, Masanobu /
Hirukawa, Junichi / Tamaki,
K i hi

Chapman & Hall /
CRC, UK 1 1

A-2 2 Introductory Econometrics: A Modern Approach. 3rd ed. Wooldridge, Jeffrey M., South-Western, US
1 1

A-2 3 Financial Engineering: Derivatives and Risk Management. Cuthbertson, Keith /
Nitzsche, D.,

Wiley, US
1 0

A-2 再
発
注

143 Financial Engineering: Derivatives and Risk Management. Cuthbertson, Keith /
Nitzsche, D.,

Wiley, US
1 1

A-2 4 Finite Difference Methods in Financial Engineering: A Partial Differential
Equation Approach.

Duffy, Daniel J., Wiley, US
1 1

A-2 5 Dictionary of Financial Engineering. Marshall, John F., Wiley, US
1 1

A-2 6 Principles of Financial Engineering. Neftci, Salih N., Elsevier Academic
Pr., US 1 1

A-2 7 Financial Engineering Principles: A Unified Theory for Financial Product
Analysis and Valuation.

Beaumont, Perry H., Wiley, US
1 1

A-2 8 Project Financing: Asset-Based Financial Engineering. 2nd ed. Finnerty, John D., Wiley, US
1 1

A-2 9 Modelling, Measuring and Hedging Operational Risk. Cruz, Marcelo G., Wiley, US
1 1

A-2 10 Introduction to C++ for Financial Engineers: An Object-Oriented Approach. Duffy, Daniel J., Wiley, US
1 1

A-2 11 Monte Carlo Simulation and Finance. McLeish, Don L., Wiley, US
1 1

A-2 12 Financial Engineering.
Handbooks Operations Research and management Science Volume 15

Birge, John / Linetsky, V.
(eds.),

Elsevier, NE
1 1

A-2 13 Frontiers in Statistics. Dedicated to Peter John Bickel in Honor of His 65th
Birthday.

Fan, Jianqing / Koul, H. L.
(eds.),

Imperial College
Pr., UK 1 1

A-2 14 Financial Econometrics: Problems, Models, and Methods. Gourieroux, Christian /
Jasiak, J.,

Princeton U. Pr.,
US 1 1

A-2 15 Stochastic Processes and Applications to Mathematical Finance: Akahori, Jiro / Ogawa, World Scientific, SI
1 1

pp
Proceedings of the 6th Ritsumeikan International Symposium. Ritsumeikan Shigeyoshi / Watanabe,

Shi ( d )

1 1

A-2 16 Forecasting Volatility in the Financial Markets. 3rd ed. Knight, John / Satchell, S.
(eds.),

Butterworth-
Heinemann, UK 1 1

A-2 17 Forecasting Expected Returns in the Financial Markets. Satchell, Stephen (ed.), Academic Pr., US
1 0

A-2 再
発
注

156 Forecasting Expected Returns in the Financial Markets. (Quantitative
Finance Series)

Satchell, Stephen (ed.), Academic Pr., US
未納

A-2 18 Asset Price Dynamics, Volatility, and Prediction. Taylor, Stephen J., Princeton U. Pr.,
US 1 1

A-2 19 Panel Data Econometrics. Theoretical Contributions and Empirical
Applications.

Baltagi, Badi H. (ed.), Elsevier, NE
1 0

A-2 ★
再
発

146 Panel Data Econometrics. Theoretical Contributions and Empirical
Applications.

Baltagi, Badi H. (ed.), Elsevier, NE
1 1

A-2 20 Structural Macroeconometrics. DeJong, David N. / Dave, C., Princeton U. Pr.,
US 1 0

A-2 ★
再

159 Structural Macroeconometrics. DeJong, David N. / Dave, C., Princeton U. Pr.,
US

1 1

A-2 21 The Econometrics of Individual Risk: Credit, Insurance, and Marketing. Gourieroux, Christian /
Jasiak, J.,

Princeton U. Pr.,
US 1 1

A-2 22 Econometric Modeling: A Likelihood Approach. Hendry, David F. / Nielsen,
B.,

Princeton U. Pr.,
US 1 1

A-2 23 Nonparametric Econometrics: Theory and Practice. Li, Qi / Racine, J. S., Princeton U. Pr.,
US 1 1

A-2 24 Empirical Dynamic Asset Pricing: Model Specification and Econometric
Assessment.

Singleton, Kenneth J., Princeton U. Pr.,
US 1 1

A-3 25 New Econometric Modelling Research. Toggins, William N. (ed.), Nova Science Pub.,
US 1 1

A-3 26 Financial Engineering. Eales, Brian A., Macmillan, UK
1 0

A-3 再
発
注

142 Financial Engineering. Eales, Brian A., Macmillan, UK
1 1

A-3 27 Statistical and Probabilistic Methods in Actuarial Science. Boland, Philip J., Chapman & Hall /
CRC, US 1 1

A-3 28 Evaluating Econometric Forecasts of Economic and Financial Variables. Clements, Michael P., Palgrave
Macmillan, UK 1 0

A-3 再
発
注

141 Evaluating Econometric Forecasts of Economic and Financial Variables. Clements, Michael P., Palgrave
Macmillan, UK 1 1

A-3 29 Applied Econometrics: A Modern Approach Using EViews and Microfit. Rev.
ed.

Asteriou, Dimitrios / Hall, S.
G.,

Palgrave
Macmillan, UK 1 0

A-3 再
発
注

138 Applied Econometrics: A Modern Approach Using EViews and Microfit. Rev.
ed.

Asteriou, Dimitrios / Hall, S.
G.,

Palgrave
Macmillan, UK 1 1

A-3 ★ 30 Econometric Analysis of Model Selection and Model Testing. Bhatti, M. Ishaq / Al- Ashgate, UK
1 1

y g
Shanfari, H. / Hossain, M. Z., 1 1

A-3 31 An Introduction to Advanced Econometric Theory. Chipman, John S., Routledge, UK 未刊
2008年7

月A-3 32 Introduction to Econometrics. 3rd ed. Dougherty, Christopher, Oxford U. Pr., UK
1 0

1 
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A-3 再
発
注

144 Introduction to Econometrics. 3rd ed. Dougherty, Christopher, Oxford U. Pr., UK
1 1

A-3 33 Topics in Panel Data Econometrics. Hajivassiliou, Vassilis, Oxford U. Pr., UK 未刊
刊行日不

定A-3 34 The Econometrics of Non Stationary Panels. Pedroni, Peter / Urbain, J.-
P.,

Oxford U. Pr., UK 未刊
刊行日不

定A-3 ★ 35 Putting Econometrics in Its Place: A New Direction in Applied Economics. Swann, G. M. Peter, E. Elgar, UK
1 1

A-3 36 Mathematics for Finance: An Introduction to Financial Engineering. Capinski, Marek /
Zastawniak, T.,

Springer, US
1 1

A-3 37 Java Methods for Financial Engineering: Applications in Finance and
Investment.

Barker, Philip, Springer, UK
1 1

A-3 38 Matrix Algebra: Theory, Computations, and Applications in Statistics. Gentle, James E., Springer, US
1 1

A-3 39 Multivariate Statistics: Exercises and Solutions. Haerdle, Wolfgang / Hlavka,
Z.,

Springer, US
1 1

A-3 40 Applied Multivariate Statistical Analysis. 2nd ed. Haerdle, Wolfgang / Simar,
L.,

Springer, GW
1 1

A-3 41 The Company I Kept: Reminiscences of a Statistician. Lehmann, Erich, Springer, US
1 1

A-3 42 High Frequency Financial Econometrics: Recent Developments. Bauwens, Luc / Pohlmeier,
W. / Veredas, D. (eds.),

Physica-Vlg., GW
1 1

A-3 ★ 43 Generalized Poisson Models and Their Applications in Insurance and
Finance.

Bening, Vladimir E. /
Korolev, V. Y.,

VSP, NE
1 1

A-3 44 Elements of Mathematics for Economics and Finance. Mavron, Vassilis C. / Phillips,
T. N.,

Springer, GW
1 1

A-3 45 Programming Languages and Systems in Computational Economics and
Finance.

Nielsen, Soren S. (ed.), Kluwer Academic,
NE 1 1

A-3 46 Statistics and Finance: An Introduction. Ruppert, David, Springer, US
1 0

A-3 ★
再
発

145 Statistics and Finance: An Introduction. Ruppert, David, Springer, US
1 1

A-3 47 Stochastic Calculus of Variations in Mathematical Finance. Malliavin, Paul / Thalmaier,
A.,

Springer, GW
1 1

A-3 48 Financial Engineering and Computation: Principles, Mathematics, Lyuu, Yuh-Dauh, Cambridge U. Pr.,
UK 1 1

Algorithms. UK 1 1

A-3 49 Principles of Statistical Inference. Cox, D. R., Cambridge U. Pr.,
UK 1 1

A-3 50 The Cambridge Dictionary of Statistics. 3rd ed. Everitt, B. S., Cambridge U. Pr.,
UK 1 1

A-3 51 Introductory Econometrics for Finance. Brooks, Chris, Cambridge U. Pr.,
UK 1 1

A-3 52 Nonlinear Time Series Models in Empirical Finance. Franses, Philip Hans / van
Dijk, D.,

Cambridge U. Pr.,
UK 1 1

A-3 53 Nonlinear Econometric Modeling in Time Series: Proceedings of the
Eleventh International Symposium in Economic Theory.

Barnett, William A. / Hendry,
D. F. et al. (eds.),

Cambridge U. Pr.,
UK 1 1

A-3 54 Introductory Econometrics: Using Monte Carlo Simulation with Microsoft
Excel.

Barreto, Humberto /
Howland, F. M.,

Cambridge U. Pr.,
UK 1 0

A-3 再
発
注

140 Introductory Econometrics: Using Monte Carlo Simulation with Microsoft
Excel.

Barreto, Humberto /
Howland, F. M.,

Cambridge U. Pr.,
UK 1 1

A-3 55 A Continuous Time Econometric Model of the United Kingdom with
Stochastic Trends.

Bergstrom, Albert Rex /
Nowman, K. B.,

Cambridge U. Pr.,
UK 1 1

A-4 56 Econometric Theory and Practice: Frontiers of Analysis and Applied
Research.

Corbae, P. Dean / Durlauf,
S. N. / Hansen, B. E. (eds.),

Cambridge U. Pr.,
UK 1 0

A-4 再
発
注

139 Econometric Theory and Practice: Frontiers of Analysis and Applied
Research.

Corbae, P. Dean / Durlauf,
S. N. / Hansen, B. E. (eds.),

Cambridge U. Pr.,
UK 1 1

A-4 57 Econometric Modeling and Inference. Florens, Jean-Pierre /
Marimoutou, V. / Peguin-
F i ll A

Cambridge U. Pr.,
UK 1 1

A-4 58 Bayesian Econometric Methods. Koop, Gary / Poirier, D. J. /
Tobias, J. L.,

Cambridge U. Pr.,
UK 1 1

A-4 ★ 59 Random Number Generation and Quasi-Monte Carlo Methods. Niederreiter, Harald, SIAM, US
2 2

A-4 60 Econometric Analysis. 6th ed. Greene, William H., Prentice Hall, US
2 1

A-4 61 Introduction to Econometrics. 2nd ed. Stock, James H. / Watson,
M. W.,

Addison-Wesley,
US 2 1

A-4 62 The Measurement of Productive Efficiency and Productivity Growth. Fried, Harold O. / Lovell, C.
A. K. / Schmidt, S. S. (eds.),

Oxford U. Pr., US 購入依頼
2冊

未刊2008A-4 63 Applied Computational Economics and Finance. Miranda, Mario J. / Fackler,
P. L.,

MIT Pr., US
2 2

A-4 64 Identification for Prediction and Decision. Manski, Charles F., Harvard U. Pr., US
2 1

A-4 65 Introduction to Econometrics. 4th ed. Maddala, G. S. / Lahiri, K. Wiley, US 購入依頼
2冊

未刊2008A-4 66 Econometric Analysis of Cross Section and Panel Data. 2nd ed. Wooldridge, Jeffrey M., MIT Pr., US 購入依頼
2冊

未刊2008A-4 67 Bayesian Statistics 8. Bernardo, J. M. / Bayarri, M. Oxford U. Pr., UK
2 1

y
J. / Berger, J. O. (eds.), 2 1

A-4 68 Palgrave Handbook of Econometrics. Volume 1: Econometric Theory. Mills, Terence C. /
Patterson, K. (eds.),

Palgrave
Macmillan, UK 2 1

A-4 69 Bayesian Core: A Practical Approach to Computational Bayesian Statistics. Marin, Jean-Michel / Robert,
C. P.,

Springer, US
2 1

2 
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A-4 ★ 70 The Econometrics of Panel Data: Fundamentals and Recent Developments
in Theory. 3rd ed.

Matyas, Laszlo / Sevestre,
P. (eds.),

Springer, US
2 2

A-4 71 Applied Choice Analysis: A Primer. Hensher, David A. / Rose, J.
M. / Greene, W. H.,

Cambridge U. Pr.,
UK 2 1

A-4 72 Simulation. Ross, Sheldon, M., Academic Pr.,
3 2

A-4 73 Introduction to Bayesian Econometrics. Greenberg, Edward, Cambridge U. Pr.,
UK 3 3

A-4 74 Advances in Economics and Econometrics: Theory and Applications, Ninth
World Congress. 3 vols.

Blundell, Richard / Newey,
W. K. / Persson, T. (eds.),

Cambridge U. Pr.,
UK

1 set
(3冊)

Ⅰ・Ⅱ
のみ

A-4 ★
再
発

158 Advances in Economics and Econometrics: Theory and Applications, Ninth
World Congress. Volume 3..

Blundell, Richard / Newey,
W. K. / Persson, T. (eds.),

Cambridge U. Pr.,
UK 1 1

A-4 75 Handbook of Econometrics. Vol. 6A. Heckman, James J. /
Leamer, E. E. (eds.),

North-Holland, NE
2 1

A-4 76 Handbook of Econometrics. Vol. 6B. Heckman, James J. /
Leamer, E. E. (eds.),

North-Holland, NE
2 1

A-1 77 Encyclopedia of Statistical Sciences. 2nd ed. 16 vols. Kotz, Samuel / Read, C. B. /
Balakrishnan, N. et al. (eds.),

Wiley, US 1 set
(16冊)

1

A-5 78 The International Library of Financial Econometrics. 5 vols. Lo, Andrew W. (ed.), E. Elgar, UK 1 set
(5冊  )

1

A-5 79 Bayesian Econometric Methods. Koop, Gary / Poirier, D. J. /
Tobias, J. L.,

Cambridge U. Pr.,
UK 1 0

A-5 80 Nonlinear Time Series Models in Empirical Finance. Franses, Philip Hans / van
Dijk, D.,

Cambridge U. Pr.,
UK 1 0

A-5 ★ 81 Computational Statistics Handbook with MATLAB. 2nd ed. Martinez, Wendy L. /
Martinez, A. R.,

CRC Pr., US
3 2

A-5 82 Statistical Computing with R. Rizzo, Maria L., Chapman & Hall /
CRC, US 1 0

A-5 再
発
注

147 Statistical Computing with R. Rizzo, Maria L., Chapman & Hall /
CRC, US 1 1

A-5 83 Applied Nonparametric Statistical Methods. 4th ed. Sprent, Peter / Smeeton, N.
C.,

Chapman & Hall /
CRC, UK 1 1

A-5 84 Generalized Linear Models and Extensions. 2nd ed. Hardin, James W. / Hilbe, J.
M.,

Stata Pr., US
1 1

A-5 85 A Handbook of Statistical Analyses Using Stata. 4th ed. Rabe-Hesketh, Sophia /
E itt B S

Chapman & Hall /
CRC US 1 1Everitt, B. S., CRC, US 1 1

A-5 86 Time Series Analysis. Madsen, Henrik, Chapman & Hall /
CRC, US 1 1

A-5 87 Portfolio Optimization and Performance Analysis. Prigent, Jean-Luc, Chapman & Hall /
CRC, UK 1 0

A-5 88 Nonlinear Time Series: Semiparametric and Nonparametric Methods. Gao, Jiti, Chapman & Hall /
CRC, US 1 1

A-5 89 Actuarial Models: The Mathematics of Insurance. Rotar, Vladimir I., Chapman & Hall /
CRC, US 1 1

A-5 90 American-Style Derivatives: Valuation and Computation. Detemple, Jerome, Chapman & Hall /
CRC, US 1 0

A-5 91 Handbook of Statistical Distributions with Applications. Krishnamoorthy, K., Chapman & Hall /
CRC, US 1 0

A-5 92 Automated Data Analysis Using Excel. Bissett, Brian D., Chapman & Hall /
CRC, UK 1 1

A-5 93 Technical Analysis of Stock Trends. 9th ed. Edwards, Robert D. / Magee,
J. / Bassetti, W. H. C. (eds.),

CRC Pr., US
1 1

A-5 94 Introduction to Stochastic Processes. 2nd ed. Lawler, Gregory F., Chapman & Hall /
CRC, UK 1 1

A-5 95 Statistical Thinking in Sports. Albert, Jim / Koning, R. H., Chapman & Hall /
CRC, UK 1 1

A-5 96 Risk Analysis in Finance and Insurance. Melnikov, Alexander, Chapman & Hall /
CRC, UK 1 1

A-5 97 Risk Analysis in Finance and Insurance. Melnikov, Alexander, Chapman & Hall /
CRC, UK 1 1

A-5 98 Markov Chain Monte Carlo: Stochastic Simulation for Bayesian Inference.
2nd ed.

Gamerman, Dani / Lopes, H.
F.,

Chapman & Hall /
CRC, US 1 1

A-5 99 Markov Chain Monte Carlo: Stochastic Simulation for Bayesian Inference.
2nd ed.

Gamerman, Dani / Lopes, H.
F.,

Chapman & Hall /
CRC, US 1 0

A-5 100 Numerical Methods for Finance. Appleby, John A.
D./Edelman, D. C./Miller, J.
J H ( d )

Chapman & Hall /
CRC, UK 1 1

A-6 101 Numerical Methods for Finance. Appleby, John A.
D./Edelman, D. C./Miller, J.
J H ( d )

Chapman & Hall /
CRC, UK 1 0

A-6 102 An Introduction to Modern Econometrics Using Stata. Baum, Christopher F., Stata Pr., US
1 1

A-6 103 An Introduction to Modern Econometrics Using Stata. Baum, Christopher F., Stata Pr., US
1 0

A-6 104 Spatial Econometrics. Statistical Foundations and Applications to Regional
Convergence.

Arbia, Giuseppe, Springer, GW
1 0

A-6 105 Continuous Martingales and Brownian Motion. 3rd ed. Revuz, Daniel / Yor, M., Springer, GW
1 0

A-6 106 金融工学事典 今野浩 / 刈屋武明 / 木島
編

朝倉書店
1 1正明編､ 1 1

A-6 107 計量経済学の基礎: 統計的手法の理論とﾌﾟﾛｸﾞﾗﾐﾝｸﾞ｡ 戸田裕之 / 山田宏著､ 東京大学出版会
1 1

A-6 108 Interest Rate Modelling. James, Jessica / Webber,
N.,

Wiley, US
1 1

3 
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A-6 109 Panel Data Econometrics. Arellano, Manuel, Oxford U. Pr., UK
1 1

A-6 110 Monte Carlo Methods in Financial Engineering. Glasserman, Paul, Springer, US
1 1

A-6 111 Elements of Computational Statistics. Gentle, James E., Springer, US
1 1

A-6 112 Workbook on Cointegration. Hansen, Peter Reinhard /
Johansen, S.,

Oxford U. Pr., UK
1 1

A-6 113 Generalized Method of Moments. Hall, Alastair R., Oxford U. Pr., UK
1 1

A-6 114 Inference in Hidden Markov Models. Cappe, Olivier / Moulines, E.
/ Ryden, T.,

Springer, US
1 1

A-6 115 Matrix Algebra. Abadir, Karim M. / Magnus,
J. R.,

Cambridge U. Pr.,
UK 1 1

A-6 116 Contemporary Bayesian Econometrics and Statistics. Geweke, John, Wiley, US
1 1

A-6 117 Bayesian Statistics and Marketing. Rossi, Peter E. / Allenby, G.
M. / McCulloch, R.,

Wiley, UK
1 1

A-6 118 All of Nonparametric Statistics. Wasserman, Larry, Springer, US
1 1

A-6 119 The Economics of Financial Markets. Bailey, Roy E., Cambridge U. Pr.,
UK 1 1

A-6 120 Introduction to Statistics through Resampling Methods and R/S-PLUS. Good, Phillip I., Wiley, US
1 1

A-6 ★ 121 Time Series Analysis and Its Applications. With R Examples. 2nd ed. Shumway, Robert H. /
Stoffer, D. S.,

Springer, US
1 0

A-6 122 Insurance Risk and Ruin. Dickson, David C. M., Cambridge U. Pr.,
UK 1 1

A-6 123 Linear Factor Models in Finance. Knight, John / Satchell, S., Elsevier
Butterworth-
H i UK

1 1

A-6 124 Modeling Risk: Applying Monte Carlo Simulation, Real Options Analysis,
Forecasting, and Optimization Techniques.

Mun, Johnathan, Wiley, US
1 0

A-6 125 Numerical Methods in Finance and Economics: A MATLAB-Based
Introduction. 2nd ed.

Brandimarte, Paolo, Wiley, US
1 1

A-6 126 Financial Econometrics: From Basics to Advanced Modeling Techniques. Rachev, Svetlozar T. /
Mitt ik S / F b i F J t

Wiley, US
1 1Mittnik, S. / Fabozzi, F. J. et

l

1 1

A-7 127 Empirical Market Microstructure: The Institutions, Economics, and
Econometrics of Securities Trading.

Hasbrouck, Joel, Oxford U. Pr., US
1 1

A-7 128 Long Memory in Economics. Teyssiere, Gilles / Kirman,
A. P. (eds.),

Springer, GW
1 1

A-7 129 The Cointegrated VAR Model: Methodology and Applications. Juselius, Katarina, Oxford U. Pr., UK
1 1

A-7 130 An Introduction to Bayesian Analysis: Theory and Methods. Ghosh, Jayanta K. /
Delampady, M. / Samanta,
T

Springer, US
1 0

A-7 131 A Random Walk Down Wall Street: The Time-Tested Strategy for
Successful Investing. 9th ed.

Malkiel, Burton G., Norton, US
1 0

A-7 132 Corporate Finance: Core Principles and Applications. Ross, Stephen A. /
Westerfield, R. W. / Jaffe, J.
F l

McGraw-Hill/Irwin,
US 1 1

A-7 133 Real Options and Investment Incentives. Friedl, Gunther, Springer, GW
1 1

A-7 134 Bayesian Statistical Modelling. 2nd ed. Congdon, Peter, Wiley, US
1 1

A-7 135 Introduction to Variance Estimation. 2nd ed. Wolter, Kirk M., Springer, US
1 1

A-7 136 Bayes Linear Statistics: Theory and Methods. Goldstein, Michael / Wooff,
D.,

Wiley, US
1 1

A-7 ★ 137 Stochastic Simulation: Algorithms and Analysis. Asmussen, Soren / Glynn, P.
W.,

Springer, US
1 1

A-7 148 Econometrics. 4th ed. Baltagi, Badi H., Springer, GW
1 0

A-7 149 A Guide to Econometrics. 6th ed. Kennedy, Peter, Blackwell, UK
1 0

A-7 ★
再

169 A Guide to Econometrics. 6th ed. Kennedy, Peter, Blackwell, UK
1 1

A-7 150 Econometric Forecasting and High-Frequency Data Analysis. Mariano, Roberto S. / Tse,
Yiu-Kuen (eds.),

World Scientific, SI
未納

A-7 ★ 151 Economics to Econometrics: In Honor of Daniel L. McFadden. Manski, Charles / Newey, W., Blackwell, UK
1 1

A-7 152 Financial Econometrics. 2nd ed. Wang, Peijie, Routledge, UK
未納

A-7 153 Handbook of Econometrics, Volume 1. Griliches, Zvi / Intriligator,
M. D. (eds.),

North-Holland, NE
1 1

A-7 ★ 154 Econometric Analysis of Count Data. 5th ed. Winkelmann, Rainer, Springer, GW
1 1

A-7 155 A Continuous time Econometric model of the United Kingdom with
Stochastic Trends.

Bergstrom, albert Rex /
Nowma, K. B.,

Cambridge U. Pr.,
UK 1 1

A-7 ★ 156 Forecasting Expected Returns in the Financial Markets. (Quantitative
Fi S i )

Satchell, Stephen edo Academic Pr., US
1 1

Finance Series)
A-7 ★ 160 Macroeconomic Theory: A Dynamic General Equilibrium Approach. Wickens, Michael, Princeton U. Pr., 1 1

A-7 ★ 161 Macroeconomic Theory: A Dynamic General Equilibrium Approach. Wickens, Michael, Princeton U. Pr., 1 0

A-7 ★ 162 The ABCs of RBCs: An Introduction to Dynamic Macroeconomic Models. McCandless, George, Harvard U. Pr., US 1 1

A-7 ★ 163 The ABCs of RBCs: An Introduction to Dynamic Macroeconomic Models. McCandless, George, Harvard U. Pr., US 1 0

A-7 ★ 164 Robustness. Hansen, Lars Peter /
Sargent, T. J.,

Princeton U. Pr.,
US

1 1

4 
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A-7 ★ 165 Econometric Analysis of Panel Data. 4th ed. Baltagi, Badi H., Wiley, US 1 0

A-7 ★ 166 Introductory Econometrics for Finance. 2nd ed. Brooks, Chris, Cambridge U. Pr., 1 1

A-7 ★ 167 Principles of Econometrics. 3rd ed. Hill, R. Carter / Griffiths, W.
E. / Lim, G. C.,

Wiley, US
1 1

A-7 ★ 168 Solutions Manual to Accompany Simulation and the Monte Carlo Method.
2nd ed

Kroese, Dirk P. / Taimre, T.
/ Botev, Z. I. et al.,

Wiley, US
1 1

再
発

170 American-Style Derivatives: Valuation and Computation. Detemple, Jerome, Chapman & Hall /
CRC, US

再
発

171 Handbook of Statistical Distributions with Applications. Krishnamoorthy, K., Chapman & Hall /
CRC, US

再
発

172 An Introduction to Bayesian Analysis: Theory and Methods. Ghosh, Jayanta K. /
Delampady, M. / Samanta,

Springer, US

再
発
注

173 A Random Walk Down Wall Street: The Time-Tested Strategy for
Successful Investing. 9th ed.

Malkiel, Burton G., Norton, US

再
発

174 Econometrics. 4th ed. Baltagi, Badi H., Springer, GW

175 A Guide to Econometrics. 5th ed. Kennedy, Peter, MIT Pr., US

176 A Guide to Modern Econometrics. 3rd ed. Verbeek, Marno, Wiley, US

177 A Visual Guide to Stata Graphics. 2nd ed. Mitchell, Michael N., Stata Pr., US

178 Advances in Credit Risk Modelling and Corporate Bankruptcy Prediction. Jones, Stewart / Hensher,
D. A. (eds.),

Cambridge U. Pr.,
UK

179 Asymptotic Theory of Statistics and Probability. DasGupta, Anirban, Springer, US

180 Bayesian Analysis Using Bugs: A Practical Introduction. Spiegelhalter, David, Taylor & Francis,

181 Bayesian Methods: A Social and Behavioral Sciences Approach. 2nd ed. Gill, Jeff, Chapman & Hall /
CRC, US

182 Bayesian Methods for Data Analysis. 3rd ed. Carlin, Bradley P. / Louis, T.
A.,

Chapman & Hall /
CRC, US

183 Bayesian Reliability. Hamada, Michael S. / Wilson,
A. G. / Reese, C. S. et al.,

Springer, US

184 Computational Methods in Financial Engineering. Kontoghiorghes, Erricos J. /
Rustem, B. / Winker, P.

Springer, GW

185 Corporate Finance Fundamentals. 8th ed. Ross, Stephen A. /
Westerfield, R. W. / Jordan,
B. D.,

McGraw-Hill/Irwin,
SI

186 Credit Risk Management: Basic Concepts. Baesens, Bart / van Gestel, Oxford U. Pr., UK

187 Credit Risk: Models, Derivatives, and Management. Wagner, Niklas (ed.), CRC Pr., UK

188 Dynamic Economics: Quantitative Methods and Applications. Adda, Jerome / Cooper, R., MIT Pr., US

189 Financial and Actuarial Mathematics. Tse, Yiu Kuen / Chan, Wai-
Sum,

McGraw-Hill, SI

190 Financial Risk Management with Bayesian Estimation of GARCH Models: Ardia, David, Springer, GW

Theory and Applications.
191 Forecasting with Exponential Smoothing: The State Space Approach. Hyndman, Rob J. / Koehler,

A. B. / Ord, J. K. et al.,
Springer, GW
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