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' ... being relatively short and a paperback must make it appealing to students and those who need a quick introduction to the material. ... nicely produced and elegantly laid out. I would consider adopting it as a text for a course in this topic. Publication of the International Statistical Institute  'This is a well written textbook which should be suitable for final year undergraduate and first year graduate students having some background in probability theory.' Klaus Schruger, Zentralblatt MATH  ' ... this is a very well-organized text that makes it easy to learn.' Journal of the Royal Statistical Society  '... it was necessary to supply the framework of the book with some theory of stochastic analysis and to provide a mathematical explanation of the notions used.' EMS Newsletter     

       Etheridge offers an interesting, self-contained, and readable book highlighting advanced mathematical techniques used to solve complex financial market problems. Recommended."   Choice     

       This text is designed for first courses in financial calculus aimed at students with a good background in mathematics. Key concepts such as martingales and change of measure are introduced in the discrete time framework, allowing an accessible account of Brownian motion and stochastic calculus. The Black-Scholes pricing formula is first derived in the simplest financial context. Subsequent chapters are devoted to increasing the financial sophistication of the models and instruments. The final chapter introduces more advanced topics including stock price models with jumps, and stochastic volatility. A large number of exercises and examples illustrate how the methods and concepts can be applied to realistic financial questions.     

       Finance provides a dramatic example of the successful application of mathematics to the practical problem of pricing financial derivatives. This self-contained text is designed for first courses in financial calculus. Key concepts are introduced in the discrete time framework: proofs in the continuous-time world follow naturally. The second half of the book is devoted to financially sophisticated  models and instruments. A valuable feature is the large number of exercises and examples, designed to test technique and illustrate how the methods and concepts are applied to realistic financial questions.
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Joe Celko's Complete Guide to NoSQL: What Every SQL Professional Needs to Know about Non-Relational DatabasesMorgan Kaufmann, 2013

	Joe Celko's Complete Guide to NoSQL provides a complete overview of non-relational technologies so that you can become more nimble to meet the needs of your organization. As data continues to explode and grow more complex, SQL is becoming less useful for querying data and extracting meaning. In this new world of bigger and faster...
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The Establishment of the Han Empire and Imperial China (Greenwood Guides to Historic Events of the Ancient World)Greenwood Press, 2005
China's Han Dynasty created a prosperous empire from 206 BCE to CE 221, promoting a less harsh society than that of their Quin predecessors and developing technological advancements from the water mill to stoneware and paper. From elements of social change in Han times to kingdom problems and issues, its role in world society and politics, and its...
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Syntactic Pattern Recognition: An Introduction (Applied Mathematics and Computation; No. 14)Addison Wesley, 1978

	This book was written to provide students, engineers, and scientists

	involved in pattern recognition, digital image processing, and artificial

	intelligence with a comprehensive introduction to the concepts and tech-

	niques of syntactic pattern recognition.





	Syntactic pattern recognition is concerned with the...
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Automated Physical Database Design and Tuning (Emerging Directions in Database Systems and Applications)CRC Press, 2011


	Relational database systems have evolved significantly since their inception

	over 30 years ago. New applications are now more complex than ever,

	and tuning a production system for performance has become a critical yet

	time-consuming activity. Due to the increasing complexity in both application

	workloads and query engines, even...
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Wiley CPAexcel Exam Review 2015 Study Guide (January): Financial Accounting and Reporting (Wiley Cpa Exam Review)John Wiley & Sons, 2014

	The world's most effective CPA exam prep system – Financial Accounting and Reporting module


	Wiley CPAexcel Exam Review is the world's most trusted study guide for the Certified Public Accountant's exam – complete, comprehensive, and updated to align with the latest exam content. With 2,800...
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Managed DirectX 9 Kick Start : Graphics and Game ProgrammingSams Publishing, 2003
Managed DirectX was released with the latest version of the core DirectX libraries in DirectX9. It enables developers using the new .NET languages (i.e. C#, VB.NET, etc.) to develop rich multimedia applications with DirectX. Unfortunately the Managed DirectX runtime was released without adequate documentation, and developers are having a hard time...
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