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Recognizing the habit ways to acquire this book Maple With Equations Diﬀerential Stochastic To Probability Elementary
From is additionally useful. You have remained in right site to begin getting this info. acquire the Maple With Equations Diﬀerential
Stochastic To Probability Elementary From connect that we provide here and check out the link.
You could purchase guide Maple With Equations Diﬀerential Stochastic To Probability Elementary From or get it as soon as feasible.
You could speedily download this Maple With Equations Diﬀerential Stochastic To Probability Elementary From after getting deal. So, in
imitation of you require the book swiftly, you can straight acquire it. Its as a result extremely easy and consequently fats, isnt it? You
have to favor to in this space

KEY=EQUATIONS - REBEKAH COPELAND
FROM ELEMENTARY PROBABILITY TO STOCHASTIC DIFFERENTIAL EQUATIONS WITH MAPLE®
Springer Science & Business Media This is an introduction to probabilistic and statistical concepts necessary to understand
the basic ideas and methods of stochastic diﬀerential equations. Based on measure theory, which is introduced as
smoothly as possible, it provides practical skills in the use of MAPLE in the context of probability and its applications.
It oﬀers to graduates and advanced undergraduates an overview and intuitive background for more advanced studies.

FROM ELEMENTARY PROBABILITY TO STOCHASTIC DIFFERENTIAL EQUATIONS WITH MAPLE(R)
THEORY AND NUMERICS OF DIFFERENTIAL EQUATIONS
DURHAM 2000
Springer Science & Business Media A compilation of detailed lecture notes on six topics at the forefront of current research
in numerical analysis and applied mathematics. Each set of notes presents a self-contained guide to a current research
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area and has an extensive bibliography. In addition, most of the notes contain detailed proofs of the key results. The
notes start from a level suitable for ﬁrst year graduate students in applied mathematics, mathematical analysis or
numerical analysis, and proceed to current research topics. The reader should therefore be able to quickly gain an
insight into the important results and techniques in each area without recourse to the large research literature.
Current (unsolved) problems are also described and directions for future research is given.

APPLIED STOCHASTIC PROCESSES AND CONTROL FOR JUMP DIFFUSIONS
MODELING, ANALYSIS, AND COMPUTATION
SIAM A practical, entry-level text integrating the basic principles of applied mathematics and probability, and
computational science.

PROGRAMMING LANGUAGES AND SYSTEMS IN COMPUTATIONAL ECONOMICS AND FINANCE
Springer Science & Business Media The developments within the computationally and numerically oriented ar eas of
Operations Research, Finance, Statistics and Economics have been sig niﬁcant over the past few decades. Each area
has been developing its own computer systems and languages that suit its needs, but there is relatively little crossfertilization among them yet. This volume contains a collection of papers that each highlights a particular system,
language, model or paradigm from one of the computational disciplines, aimed at researchers and practitioners from
the other ﬁelds. The 15 papers cover a number of relevant topics: Models and Modelling in Operations Research and
Economics, novel High-level and Object-Oriented approaches to programming, through advanced uses of Maple and
MATLAB, and applications and solution of Diﬀerential Equations in Finance. It is hoped that the material in this volume
will whet the reader's appetite for discovering and exploring new approaches to old problems, and in the longer run
facilitate cross-fertilization among the ﬁelds. We would like to thank the contributing authors, the reviewers, the
publisher, and last, but not least, Jesper Saxtorph, Anders Nielsen, and Thomas Stidsen for invaluable technical
assistance.

INTRODUCTION TO NONLINEAR DISPERSIVE EQUATIONS
Springer Science & Business Media The aim of this textbook is to introduce the theory of nonlinear dispersive equations to
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graduate students in a constructive way. The ﬁrst three chapters are dedicated to preliminary material, such as
Fourier transform, interpolation theory and Sobolev spaces. The authors then proceed to use the linear Schrodinger
equation to describe properties enjoyed by general dispersive equations. This information is then used to treat local
and global well-posedness for the semi-linear Schrodinger equations. The end of each chapter contains recent
developments and open problems, as well as exercises.

GENERAL STATISTICS
Lulu.com

A COURSE ON MATHEMATICAL LOGIC
Springer Science & Business Media This book provides a distinctive, well-motivated introduction to mathematical logic. It
starts with the deﬁnition of ﬁrst order languages, proceeds through propositional logic, completeness theorems, and
ﬁnally the two Incompleteness Theorems of Godel.

LECTURES ON PARTIAL DIFFERENTIAL EQUATIONS
Springer Science & Business Media Choice Outstanding Title! (January 2006) This richly illustrated text covers the Cauchy
and Neumann problems for the classical linear equations of mathematical physics. A large number of problems are
sprinkled throughout the book, and a full set of problems from examinations given in Moscow are included at the end.
Some of these problems are quite challenging! What makes the book unique is Arnold's particular talent at holding a
topic up for examination from a new and fresh perspective. He likes to blow away the fog of generality that obscures
so much mathematical writing and reveal the essentially simple intuitive ideas underlying the subject. No other
mathematical writer does this quite so well as Arnold.

ALGEBRAIC GEOMETRY
AN INTRODUCTION
Springer Science & Business Media Aimed primarily at graduate students and beginning researchers, this book provides an
introduction to algebraic geometry that is particularly suitable for those with no previous contact with the subject; it
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assumes only the standard background of undergraduate algebra. The book starts with easily-formulated problems
with non-trivial solutions and uses these problems to introduce the fundamental tools of modern algebraic geometry:
dimension; singularities; sheaves; varieties; and cohomology. A range of exercises is provided for each topic
discussed, and a selection of problems and exam papers are collected in an appendix to provide material for further
study.

ALGEBRA
VOLUME II: FIELDS WITH STRUCTURE, ALGEBRAS AND ADVANCED TOPICS
Springer Science & Business Media This is Volume II of a two-volume introductory text in classical algebra. The text moves
methodically with numerous examples and details so that readers with some basic knowledge of algebra can read it
without diﬃculty. It is recommended either as a textbook for some particular algebraic topic or as a reference book for
consultations in a selected fundamental branch of algebra. The book contains a wealth of material. Amongst the topics
covered in Volume are the theory of ordered ﬁelds and Nullstellen Theorems. Known researcher Lorenz also includes
the fundamentals of the theory of quadratic forms, of valuations, local ﬁelds and modules. What’s more, the book
contains some lesser known or nontraditional results – for instance, Tsen's results on the solubility of systems of
polynomial equations with a suﬃciently large number of indeterminates.

ASPECTS OF BROWNIAN MOTION
Springer Science & Business Media Stochastic calculus and excursion theory are very eﬃcient tools for obtaining either
exact or asymptotic results about Brownian motion and related processes. This book focuses on special classes of
Brownian functionals, including Gaussian subspaces of the Gaussian space of Brownian motion; Brownian quadratic
funtionals; Brownian local times; Exponential functionals of Brownian motion with drift; Time spent by Brownian
motion below a multiple of its one-sided supremum.

PROOF THEORY
THE FIRST STEP INTO IMPREDICATIVITY
Springer Science & Business Media The kernel of this book consists of a series of lectures on in?nitary proof theory which I
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gave during my time at the Westfalische ̈ Wilhelms–Universitat ̈ in Munster ̈ . It was planned as a successor of Springer
Lecture Notes in Mathematics 1407. H- ever, when preparing it, I decided to also include material which has not been
treated in SLN 1407. Since the appearance of SLN 1407 many innovations in the area of - dinal analysis have taken
place. Just to mention those of them which are addressed in this book: Buchholz simpli?ed local predicativity by the
invention of operator controlled derivations (cf. Chapter 9, Chapter 11); Weiermann detected applications of methods
of impredicative proof theory to the characterization of the provable recursive functions of predicative theories (cf.
Chapter 10); Beckmann improved Gentzen’s boundedness theorem (which appears as Stage Theorem (Theorem 6. 6. 1)
in this book) to Theorem 6. 6. 9, a theorem which is very satisfying in itself - though its real importance lies in the
ordinal analysis of systems, weaker than those treated here. Besides these innovations I also decided to include the
analysis of the theory (? –REF) as an example of a subtheory of set theory whose ordinal analysis only 2 0 requires a
?rst step into impredicativity. The ordinal analysis of(? –FXP) of non- 0 1 0 monotone? –de?nable inductive de?nitions in
Chapter 13 is an application of the 1 analysis of(? –REF).

LOGIC AND STRUCTURE
Springer Science & Business Media New corrected printing of a well-established text on logic at the introductory level.

TOOLS FOR COMPUTATIONAL FINANCE
Springer Science & Business Media Tools for Computational Finance oﬀers a clear explanation of computational issues
arising in ﬁnancial mathematics. The new third edition is thoroughly revised and signiﬁcantly extended, including an
extensive new section on analytic methods, focused mainly on interpolation approach and quadratic approximation.
Other new material is devoted to risk-neutrality, early-exercise curves, multidimensional Black-Scholes models, the
integral representation of options and the derivation of the Black-Scholes equation. New ﬁgures, more exercises, and
expanded background material make this guide a real must-to-have for everyone working in the world of ﬁnancial
engineering.

TOOLS FOR COMPUTATIONAL FINANCE
Springer Science & Business Media This edition contains more material. The largest addition is a new section on jump
processes (Section 1.9). The derivation of a related partial integro diﬀerential equation is included in Appendix A3.

5

6

More material is devoted to Monte Carlo simulation. An algorithm for the standard workhorse of in verting the normal
distribution is added to Appendix A7. New ﬁgures and more exercises are intended to improve the clarity at some
places. Several further references give hints on more advanced material and on important developments. Many small
changes are hoped to improve the readability of this book. Further I have made an eﬀort to correct misprints and
errors that I knew about. A new domain is being prepared to serve the needs of the computational ﬁnance community,
and to provide complementary material to this book. The address of the domain is www.compﬁn.de The domain is
under construction; it replaces the website address www . mi. uni koeln.de/numerik/compﬁn/. Suggestions and remarks
both on this book and on the domain are most welcome.

COMPREHENSIVE MATHEMATICS FOR COMPUTER SCIENTISTS 1
SETS AND NUMBERS, GRAPHS AND ALGEBRA, LOGIC AND MACHINES, LINEAR GEOMETRY
Springer Science & Business Media Contains all the mathematics that computer scientists need to know in one place.

MOTIVIC HOMOTOPY THEORY
LECTURES AT A SUMMER SCHOOL IN NORDFJORDEID, NORWAY, AUGUST 2002
Springer Science & Business Media This book is based on lectures given at a summer school on motivic homotopy theory at
the Sophus Lie Centre in Nordfjordeid, Norway, in August 2002. Vladimir Voevodsky is one of the founders of the
theory and received the Fields medal for his work.

USING THE BORSUK-ULAM THEOREM
LECTURES ON TOPOLOGICAL METHODS IN COMBINATORICS AND GEOMETRY
Springer Science & Business Media To the uninitiated, algebraic topology might seem ﬁendishly complex, but its utility is
beyond doubt. This brilliant exposition goes back to basics to explain how the subject has been used to further our
understanding in some key areas. A number of important results in combinatorics, discrete geometry, and theoretical
computer science have been proved using algebraic topology. While the results are quite famous, their proofs are not
so widely understood. This book is the ﬁrst textbook treatment of a signiﬁcant part of these results. It focuses on so-
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called equivariant methods, based on the Borsuk-Ulam theorem and its generalizations. The topological tools are
intentionally kept on a very elementary level. No prior knowledge of algebraic topology is assumed, only a background
in undergraduate mathematics, and the required topological notions and results are gradually explained.

ALGEBRAIC COMBINATORICS
LECTURES AT A SUMMER SCHOOL IN NORDFJORDEID, NORWAY, JUNE 2003
Springer Science & Business Media Each year since 1996 the universities of Bergen, Oslo and Trondheim have organized
summer schools in Nordfjordeid in various topics in algebra and related ?elds. Nordfjordeid is the birthplace of Sophus
Lie, and is a village on the western coast of Norway situated among fjords and mountains, with sptacularscenerywhereveryougo. AssuchitisawelcomeplaceforbothNor- gian and international participants and lecturers.
The theme for the summer school in 2003 was Algebraic Combinatorics. The organizing committee c- sisted of Gunnar
Fløystad and Stein Arild Strømme (Bergen), Geir Ellingsrud and Kristian Ranestad (Oslo), and Alexej Rudakov and
Sverre Smalø (Tro- heim). The summer school was partly ?nanced by NorFa-Nordisk Forsker- danningsakademi. With
combinatorics reaching into and playing an important part of ever more areas in mathematics, in particular algebra,
algebraic combinatorics was a timely theme. The ?st lecture series “Hyperplane arrangements” was given by Peter
Orlik. He came as a refugee to Norway, eighteen years old, after the insurrection in Hungary in 1956. Despite now
having lived more than four decades in the United States, he impressed us by speaking ?uent Norwegian without a
trace of accent. The second lecture series “Discrete Morse theory and free resolutions” was given by Volkmar Welker.
These two topics ori- nate back in the second half of the nineteenth century with simple problems on arrangements of
lines in the plane and Hilberts syzygy theorem.

STATISTICS OF FINANCIAL MARKETS
AN INTRODUCTION
Springer Science & Business Media Readers will ﬁnd that, refreshingly, this text presents in a vivid yet concise style the
necessary statistical and mathematical background for ﬁnancial engineers. The focus is both on fundamentals of
mathematical ﬁnance and ﬁnancial time series analysis and on applications to given problems of ﬁnancial markets,
making the book the ideal basis for lectures, seminars and crash courses on the topic. For the second edition the book
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has been updated and extensively revised. Several new topics have been included, such as a chapter on credit risk
management.

INTRODUCTION TO MATHEMATICAL METHODS IN BIOINFORMATICS
Springer This book looks at the mathematical foundations of the models currently in use. All existing books on
bioinformatics are software-orientated and they concentrate on computer implementations of mathematical models of
biology. This book is unique in the sense that it looks at the mathematical foundations of the models, which are crucial
for correct interpretation of the outputs of the models.

INTRODUCTORY LECTURES ON FLUCTUATIONS OF LÉVY PROCESSES WITH APPLICATIONS
Springer Science & Business Media This textbook forms the basis of a graduate course on the theory and applications of
Lévy processes, from the perspective of their path ﬂuctuations. The book aims to be mathematically rigorous while still
providing an intuitive feel for underlying principles. The results and applications often focus on the case of Lévy
processes with jumps in only one direction, for which recent theoretical advances have yielded a higher degree of
mathematical transparency and explicitness.

NUMERICAL OPTIMIZATION
THEORETICAL AND PRACTICAL ASPECTS
Springer Science & Business Media This book starts with illustrations of the ubiquitous character of optimization, and
describes numerical algorithms in a tutorial way. It covers fundamental algorithms as well as more specialized and
advanced topics for unconstrained and constrained problems. This new edition of Numerical Optimization contains
computational exercises in the form of case studies which help understanding optimization methods beyond their
theoretical description when coming to actual implementation.

GENERAL THEORY OF STATISTICS
Fultus Corporation Book Description The present book is a statistical course for undergraduate students in all ﬁelds of
social and economic sciences. The book presents a manual on the course "General Theory of Statistics", including a
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series of not quite traditional topics. First of all, it concerns the mathematical bases of statistics and use of computer
technologies in statistical probing. Thematic choice of the chapters and sections of the book is caused not only by
interests and tastes of the authors, but also by modern tendencies in applied statistics and orientation of the given
work. The book is based on a course of lectures given by the ﬁrst author for undergraduates in social and economic
sciences along with three books published in Russian and English in Estonia, Lithuania and Byelorussia. This book has
been written for a large enough audience of teachers, researchers, statisticians, students, collegians and users of
statistics in behavioral and social sciences. Above all, the book is directed to a wide circle of the readers studying
statistical disciplines in high schools and colleges; however, it can be useful also to persons independently studying
statistics. Author Biography (Aladjev V.Z.) Professor Aladjev V.Z. was born on June 14, 1942 in the town Grodno
(Byelorussia). Now, he is the First vice-president of the International Academy of Noosphere and the president of
Tallinn Research Group, whose scientiﬁc results have received international recognition, ﬁrst, in the ﬁeld of
mathematical theory of Cellular Automata (CA). He is member of a series of Russian and International Academies.
Aladjev V. Z. is the author of more than 330 scientiﬁc publications, including 63 books, published in many countries. He
participates as a member of the organizing committee and/or a guest lecturer in many international scientiﬁc forums in
mathematics and cybernetics. Author Biography (Haritonov V.N.) Dr. Haritonov V.N. was born on August 2, 1946 in the
town Nizhni Novgorod (Russia). On successful graduation from Tallinn Technical University, he has acquired a
profession of economics. Since 1972, Haritonov V.N. has the respectable positions in the Estonian banking system.
Now, he is the Chairman of the Board of Tallinn Business Bank. Most considerable methodological projects and
practical results of Haritonov V.N. are related to economic sciences, and, above all, to banking ﬁeld, including
automation of banking system, banking statistics, etc. Along with a series of publications, Haritonov V.N. has
participated in many scientiﬁc and applied forums on banking economics.

COMPLEX ANALYSIS
Springer Science & Business Media All needed notions are developed within the book: with the exception of fundamentals
which are presented in introductory lectures, no other knowledge is assumed Provides a more in-depth introduction to
the subject than other existing books in this area Over 400 exercises including hints for solutions are included
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MATHEMATICAL METHODS IN BIOLOGY
John Wiley & Sons A one–of–a–kind guide to using deterministic and probabilistic methods for solving problems in the
biological sciences Highlighting the growing relevance of quantitative techniques in scientiﬁc research, Mathematical
Methods in Biology provides an accessible presentation of the broad range of important mathematical methods for
solving problems in the biological sciences. The book reveals the growing connections between mathematics and
biology through clear explanations and speciﬁc, interesting problems from areas such as population dynamics,
foraging theory, and life history theory. The authors begin with an introduction and review of mathematical tools that
are employed in subsequent chapters, including biological modeling, calculus, diﬀerential equations, dimensionless
variables, and descriptive statistics. The following chapters examine standard discrete and continuous models using
matrix algebra as well as diﬀerence and diﬀerential equations. Finally, the book outlines probability, statistics, and
stochastic methods as well as material on bootstrapping and stochastic diﬀerential equations, which is a unique
approach that is not oﬀered in other literature on the topic. In order to demonstrate the application of mathematical
methods to the biological sciences, the authors provide focused examples from the ﬁeld of theoretical ecology, which
serve as an accessible context for study while also demonstrating mathematical skills that are applicable to many
other areas in the life sciences. The book′s algorithms are illustrated using MATLAB®, but can also be replicated using
other software packages, including R, Mathematica®, and Maple; however, the text does not require any single
computer algebra package. Each chapter contains numerous exercises and problems that range in diﬃculty, from the
basic to more challenging, to assist readers with building their problem–solving skills. Selected solutions are included
at the back of the book, and a related Web site features supplemental material for further study. Extensively
class–tested to ensure an easy–to–follow format, Mathematical Methods in Biology is an excellent book for mathematics
and biology courses at the upper–undergraduate and graduate levels. It also serves as a valuable reference for
researchers and professionals working in the ﬁelds of biology, ecology, and biomathematics.

RIEMANNIAN GEOMETRY AND GEOMETRIC ANALYSIS
Springer Science & Business Media Oﬀering some of the topics of contemporary mathematical research, this fourth edition
includes a systematic introduction to Kahler geometry and the presentation of additional techniques from geometric
analysis.
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MATHEMATICAL MODELING FOR THE LIFE SCIENCES
Springer Science & Business Media Provides a wide range of mathematical models currently used in the life sciences Each
model is thoroughly explained and illustrated by example Includes three appendices to allow for independent reading

AN INTRODUCTION TO INFINITE-DIMENSIONAL ANALYSIS
Springer Science & Business Media Based on well-known lectures given at Scuola Normale Superiore in Pisa, this book
introduces analysis in a separable Hilbert space of inﬁnite dimension. It starts from the deﬁnition of Gaussian
measures in Hilbert spaces, concepts such as the Cameron-Martin formula, Brownian motion and Wiener integral are
introduced in a simple way. These concepts are then used to illustrate basic stochastic dynamical systems and Markov
semi-groups, paying attention to their long-time behavior.

IDEMPOTENT MATRICES OVER COMPLEX GROUP ALGEBRAS
Springer Science & Business Media The theory of idempotent matrices with entries in complex group algebras has recently
experienced a revival, in view of its close relationship with deep geometric problems and conjectures. The relevant
questions studied in this book for general groups are motivated by speciﬁc examples. A variety of techniques is
employed from commutative algebra, homological algebra and functional analysis.The book can serve as an
introduction to this lively research area. The pace is suitable for independent study and the level of the presentation
not very demanding. The exercises at the end of each chapter form an essential part of the book.

SHEAVES IN TOPOLOGY
Springer Science & Business Media Constructible and perverse sheaves are the algebraic counterpart of the decomposition
of a singular space into smooth manifolds. This introduction to the subject can be regarded as a textbook on modern
algebraic topology, treating the cohomology of spaces with sheaf (as opposed to constant) coeﬃcients. The author
helps readers progress quickly from the basic theory to current research questions, thoroughly supported along the
way by examples and exercises.
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A COURSE IN CREDIBILITY THEORY AND ITS APPLICATIONS
Springer Science & Business Media This book is ideal for practicing experts in particular actuaries in the ﬁeld of propertycasualty insurance, life insurance, reinsurance and insurance supervision, as well as teachers and students. It provides
an exploration of Credibility Theory, covering most aspects of this topic from the simplest case to the most detailed
dynamic model. The book closely examines the tasks an actuary encounters daily: estimation of loss ratios, claim
frequencies and claim sizes.

COMPACT RIEMANN SURFACES
AN INTRODUCTION TO CONTEMPORARY MATHEMATICS
Springer Science & Business Media This book is novel in its broad perspective on Riemann surfaces: the text systematically
explores the connection with other ﬁelds of mathematics. The book can serve as an introduction to contemporary
mathematics as a whole, as it develops background material from algebraic topology, diﬀerential geometry, the
calculus of variations, elliptic PDE, and algebraic geometry. The book is unique among textbooks on Riemann surfaces
in its inclusion of an introduction to Teichmüller theory. For this new edition, the author has expanded and rewritten
several sections to include additional material and to improve the presentation.

BLOCK ERROR-CORRECTING CODES
A COMPUTATIONAL PRIMER
Springer Science & Business Media Error-correcting codes have been incorporated in numerous working communication
and memory systems. This book covers the mathematical aspects of the theory of block error-correcting codes
together, in mutual reinforcement, with computational discussions, implementations and examples of all relevant
concepts, functions and algorithms. This combined approach facilitates the reading and understanding of the subject.
The digital companion of the book is a non-printable .pdf document with hyperlinks. The examples included in the book
can be run with just a mouse click and modiﬁed and saved by users for their own purpose.
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LIE GROUPS
AN APPROACH THROUGH INVARIANTS AND REPRESENTATIONS
Springer Science & Business Media Lie groups has been an increasing area of focus and rich research since the middle of
the 20th century. In Lie Groups: An Approach through Invariants and Representations, the author's masterful approach
gives the reader a comprehensive treatment of the classical Lie groups along with an extensive introduction to a wide
range of topics associated with Lie groups: symmetric functions, theory of algebraic forms, Lie algebras, tensor
algebra and symmetry, semisimple Lie algebras, algebraic groups, group representations, invariants, Hilbert theory,
and binary forms with ﬁelds ranging from pure algebra to functional analysis. By covering suﬃcient background
material, the book is made accessible to a reader with a relatively modest mathematical background. Historical
information, examples, exercises are all woven into the text. This unique exposition is suitable for a broad audience,
including advanced undergraduates, graduates, mathematicians in a variety of areas from pure algebra to functional
analysis and mathematical physics.

NOTES ON GEOMETRY
Springer Science & Business Media In recent years, geometry has played a lesser role in undergraduate courses than it has
ever done. Nevertheless, it still plays a leading role in mathematics at a higher level. Its central role in the history of
mathematics has never been disputed. It is important, therefore, to introduce some geometry into university
syllabuses. There are several ways of doing this, it can be incorporated into existing courses that are primarily devoted
to other topics, it can be taught at a ﬁrst year level or it can be taught in higher level courses devoted to diﬀerential
geometry or to more classical topics. These notes are intended to ﬁll a rather obvious gap in the literature. It treats
the classical topics of Euclidean, projective and hyperbolic geometry but uses the material commonly taught to
undergraduates: linear algebra, group theory, metric spaces and complex analysis. The notes are based on a course
whose aim was two fold, ﬁrstly, to introduce the students to some geometry and secondly to deepen their
understanding of topics that they have already met. What is required from the earlier material is a familiarity with the
main ideas, speciﬁc topics that are used are usually redone.

13

14

RECENT DEVELOPMENTS IN COMPUTATIONAL FINANCE
FOUNDATIONS, ALGORITHMS AND APPLICATIONS
World Scientiﬁc Computational ﬁnance is an interdisciplinary ﬁeld which joins ﬁnancial mathematics, stochastics,
numerics and scientiﬁc computing. Its task is to estimate as accurately and eﬃciently as possible the risks that
ﬁnancial instruments generate. This volume consists of a series of cutting-edge surveys of recent developments in the
ﬁeld written by leading international experts. These make the subject accessible to a wide readership in academia and
ﬁnancial businesses. The book consists of 13 chapters divided into 3 parts: foundations, algorithms and applications.
Besides surveys of existing results, the book contains many new previously unpublished results.

RECENT DEVELOPMENTS IN COMPUTATIONAL FINANCE: FOUNDATIONS, ALGORITHMS AND APPLICATIONS
World Scientiﬁc Computational ﬁnance is an interdisciplinary ﬁeld which joins ﬁnancial mathematics, stochastics,
numerics and scientiﬁc computing. Its task is to estimate as accurately and eﬃciently as possible the risks that
ﬁnancial instruments generate. This volume consists of a series of cutting-edge surveys of recent developments in the
ﬁeld written by leading international experts. These make the subject accessible to a wide readership in academia and
ﬁnancial businesses.The book consists of 13 chapters divided into 3 parts: foundations, algorithms and applications.
Besides surveys of existing results, the book contains many new previously unpublished results.

FROM VECTORS TO TENSORS
Springer Science & Business Media This textbook deals with tensors that are treated as vectors. Coverage details such new
tensor concepts as the rotation of tensors, the transposer tensor, the eigentensors, and the permutation tensor
structure. The book covers an existing gap between the classic theory of tensors and the possibility of solving tensor
problems with a computer. A complementary computer package, written in Mathematica, is available through the
Internet.
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