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with transaction costs, Séminaire de Probabilités XLI, Lecture Notes
in Mathematics 1934, 455–462, Springer, Berlin, 2008. Erratum in
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[R77] M. Rásonyi and J. G. Rodŕıguez-Villarreal. Optimal investment under
behavioural criteria – a dual approach. In: Advances in Mathemat-
ics of Finance, eds. A. Palczewski and L. Stettner, Banach Center
Publications, 104, 167–180, 2015.
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performance in option pricing, Proceedings of the 38th IEEE Conference
on Control and Decision (CDC’99), Phoenix, 1999.
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[R86] A. Horváth and M. Rásonyi: Fast computation of particle filters on
processor arrays. Proceedings of the 12th International Workshop on
Cellular Nanoscale Networks and Applications (CNNA 2010), Berke-
ley, California, 3-5 February, 2010.
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