
CONTENTS 

Preface vii 

Chapter 1 Monetary Policy and Boom-Bust Cycles in Asset Prices: 
A Literature Survey 1 

 and Helmut Wagner 

Chapter 2 Dynamic Migration between Stock Portfolios Based 
on Dividend  and Firm Size 29 

 McManus,  ap  and Stephen Thomas 

Chapter 3 Return Calculation for Short Time Series: Evidence from 
Emerging Market Mutual Funds  
Peter  dös   

Chapter 4 Risk Premium, Market Price  Risk, and Stochastic Price  
for  85 
Luis M. Abadie 

Chapter 5 Australian House Prices Affordability: An International 
 of the Determinants of House Price's Performance 

1980-2009 111 
Yiyang Liu and Kevin  

Chapter 6 Computational Finance for Stochastic Volatility and Correlation 123 
 

Chapter 7 An  Test of the Consumption-Based Asset Pricing 
 (CCAPM) in Latin America 153 

 Kirch, Paulo Renato Soares Terra 
and Tiago Wickstrom  

Chapter 8 Intricate Asset Price Dynamics and  
Discontinuous Maps 191 
F. Tramontana, L. Gardini and F. Westerhoff 

Index 205 


