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	Analytically Tractable Stochastic Stock Price Models (Springer Finance), 9783642312137 (3642312136), Springer, 2012

	Asymptotic analysis of stochastic stock price models is the central topic of the present volume. Special examples of such models are stochastic volatility models, that have been developed as an answer to certain imperfections in a celebrated Black-Scholes model of option pricing. In a stock price model with stochastic volatility, the random behavior of the volatility is described by a stochastic process. For instance, in the Hull-White model the volatility process is a geometric Brownian motion, the Stein-Stein model uses an Ornstein-Uhlenbeck process as the stochastic volatility, and in the Heston model a Cox-Ingersoll-Ross process governs the behavior of the volatility. One of the author's main goals is to provide sharp asymptotic formulas with error estimates for distribution densities of stock prices, option pricing functions, and implied volatilities in various stochastic volatility models. The author also establishes sharp asymptotic formulas for the implied volatility at extreme strikes in general stochastic stock price models.


	The present volume is addressed to researchers and graduate students working in the area of financial mathematics, analysis, or probability theory. The reader is expected to be familiar with elements of classical analysis, stochastic analysis and probability theory.
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Crushing the IT Gender Bias: Thriving as a Woman in TechnologyApress, 2019

	When my career first began, I was on a team of five women Database

	Administrators (DBAs). Within 9 months, one of the five who was hired at

	the same time as I was left the industry. She was young, single, had a degree

	in Computer Science (CS) with a focus on database technology, and had no

	children. I had difficulty understanding...

		

Point-of-Care Diagnostics on a Chip (Biological and Medical Physics, Biomedical Engineering)Springer, 2013

	The topic of this book is the development of automated and inexpensive tools that transfer medical tests from a specialized clinical laboratory directly to the point of care, using biochip technology. Immediate access to medically relevant biochemical information for doctors and nurses promises to revolutionize patient care and dramatically...


		

Hands-On Recommendation Systems with Python: Start building powerful and personalized, recommendation engines with PythonPackt Publishing, 2018

	
		With Hands-On Recommendation Systems with Python, learn the tools and techniques required in building various kinds of powerful recommendation systems (collaborative, knowledge and content based) and deploying them to the web

	
		Key Features

		
			Build industry-standard recommender systems

...





	

Beautiful JavaScript: Leading Programmers Explain How They ThinkO'Reilly, 2015

	
		JavaScript is arguably the most polarizing and misunderstood programming language in the world. Many have attempted to replace it as the language of the Web, but JavaScript has survived, evolved, and thrived. Why did a language created in such hurry succeed where others failed?

	
		This guide gives you a rare glimpse into...



		

Handbook of Special Functions: Derivatives, Integrals, Series and Other FormulasCRC Press, 2008
Because of the numerous applications involved in this field, the theory of special functions is under permanent development, especially regarding the requirements for modern computer algebra methods. The Handbook of Special Functions provides in-depth coverage of special functions, which are used to help solve many of the most difficult problems in...

		

Ethical and Legal Issues in Human Resource Development: Evolving Roles and Emerging TrendsPalgrave Macmillan, 2018

	
		This book explores the role of HRD professionals in ethical and legal decision making in the workplace. While previous books have described the need for ethics in HRD, this book presents ways that HRD scholars and professionals can influence, through collaborative relationships, effective implementation of ethical policies and legal...
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