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INTRODUCTION TO STOCHASTIC PROCESSES (HARDBACK)

Taylor Francis Inc, United States, 2006. Hardback. Condition: New. 2nd Revised edition. Language: English . Brand New Book. Emphasizing
fundamental mathematical ideas rather than proofs, Introduction to Stochastic Processes, Second Edition provides quick access to important
foundations of probability theory applicable to problems in many fields. Assuming that you have a reasonable level of computer literacy, the ability
to write simple programs, and the access to soAware for linear algebra computations, the author approaches the problems and theorems with a
focus on stochastic processes evolving with time, rather than a particular emphasis on measure theory. For those lacking in exposure to linear
diBerential and diBerence equations, the author begins with a brief introduction to these concepts. He proceeds to discuss Markov chains, optimal
stopping, martingales, and Brownian motion. The book concludes with a chapter on stochastic integration. The author supplies many basic,
general examples and provides exercises at the end of each chapter. New to the Second Edition: * Expanded chapter on stochastic integration that
introduces modern mathematical finance * Introduction of Girsanov transformation and the Feynman-Kac formula * Expanded discussion of Ito s
formula and the Black-Scholes formula for pricing options * New topics such as Doob s maximal inequality and a discussion on self similarity in the
chapter on Brownian motion Applicable to the fields of mathematics, statistics, and engineering as well as computer science, economics, business,
biological science, psychology, and engineering, this concise introduction is an excellent resource both for students and professionals.
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Seaborough Enterprises Publishing, United States, 2015. Paperback. Book Condition: New. Initial ed.. 203 x 127 mm. Language: English
. Brand New Book ***** Print on Demand *****. Hope for Autism: 10 Practical Solutions to Everyday...
Read eBook
»

Six Steps to Inclusive Preschool Curriculum: A UDL-Based Framework for Children's School Success
Brookes Publishing Co. Paperback. Book Condition: new. BRAND NEW, Six Steps to Inclusive Preschool Curriculum: A UDL-Based
Framework for Children's School Success, Eva M. Horn, Susan B. Palmer, Gretchen D. Butera, Joan A. Lieber, How...
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DK Readers Disasters at Sea Level 3 Reading Alone
DK CHILDREN. Paperback. Book Condition: New. Paperback. 32 pages. Dimensions: 8.8in. x 5.7in. x 0.2in.From fog, ice, and rocks to
cannon fire and torpedo attacks--read the story of five doomed sea voyages and the fate...
Read eBook
»

Oxford Primary Illustrated Science Dictionary
Oxford University Press, United Kingdom, 2013. Paperback. Book Condition: New. 238 x 184 mm. Language: English . Brand New Book.
The Oxford Primary Illustrated Science Dictionary supports the curriculum and gives comprehensive coverage of the...
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My Windows 8.1 Computer for Seniors (2nd Revised edition)
Pearson Education (US). Paperback. Book Condition: new. BRAND NEW, My Windows 8.1 Computer for Seniors (2nd Revised edition),
Michael Miller, Easy, clear, readable, and focused on what you want to do Step-by-step instructions for the...
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