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Level Sets and Extrema of Random Processes and FieldsJohn Wiley & Sons, 2009
Level Sets and Extrema of Random Processes and Fields discusses how to understand the properties of the level sets of paths as well as how to compute the probability distribution of its extremal values, which are two general classes of problems that arise in the study of random processes and fields and in related applications. This book...
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Recent Econometric Techniques for Macroeconomic and Financial Data (Dynamic Modeling and Econometrics in Economics and Finance, 27)Springer, 2020

	
		The book provides a comprehensive overview of the latest econometric methods for studying the dynamics of macroeconomic and financial time series. It examines alternative methodological approaches and concepts, including quantile spectra and co-spectra, and explores topics such as non-linear and non-stationary behavior, stochastic...
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Practical Data AnalysisPackt Publishing, 2013

	Transform, model, and visualize your data through hands-on projects, developed in open source tools


	Overview

	
		Explore how to analyze your data in various innovative ways and turn them into insight
	
		Learn to use the D3.js visualization tool for exploratory data analysis
	...
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Restricted Kalman Filtering: Theory, Methods, and Application (SpringerBriefs in Statistics)Springer, 2012

	In this book, I highlight the developments in Kalman filtering subject to general linear constraints. Essentially, the material to be presented is almost entirely based on the results and examples originally developed in Pizzinga et al. (2008a), Cerqueira et al. (2009), Pizzinga (2009, 2010), Souza et al. (2011), Pizzinga et al. (2011), and...


	[image: ]	[image: ][image: Mathematical Statistics for Economics and Business]

Mathematical Statistics for Economics and BusinessSpringer, 2013

	Mathematical Statistics for Economics and Business, Second Edition, provides a comprehensive introduction to the principles of mathematical statistics which underpin statistical analyses in the fields of economics, business, and econometrics.  The selection of topics in this textbook is designed to provide students with a...
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Variations in Economic Analysis: Essays in Honor of Eli SchwartzSpringer, 2009
For over fifty years, Eli Schwartz has inspired generations of economists through his prolific publications and dedicated in teaching. In 2008, the Martindale Center for the Study of Private Enterprise at Lehigh University invited prominent academics and practitioners—including Nobel Prize recipients, Robert Solow and Harry Markowitz, and...
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Handbook of Exchange Rates (Wiley Handbooks in Financial Engineering and Econometrics)John Wiley & Sons, 2012

	Praise for Handbook of Exchange Rates


	“This book is remarkable. I expect it to become the anchor reference for people working in the foreign exchange field.”


	—Richard K. Lyons, Dean and Professor of Finance, Haas School of Business, University of California...
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Handbook of Financial Risk Management: Simulations and Case StudiesJohn Wiley & Sons, 2013

	An authoritative handbook on risk management techniques and simulations as applied to financial engineering topics, theories, and statistical methodologies


	The Handbook of Financial Risk Management: Simulations and Case Studies illustrates the practical implementation of simulation techniques in the banking and...


	[image: ]	[image: ][image: Mathematics of Economics and Business]

Mathematics of Economics and BusinessRoutledge, 2006
Today, a firm understanding of mathematics is essential for any serious student of economics. Students of economics need nowadays several important mathematical tools. These include calculus for functions of one or several variables as well as a basic understanding of optimization with and without constraints, e.g. linear programming plays an...
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The Economics of Information Security and PrivacySpringer, 2013

	In the late 1990s, researchers began to grasp that the roots of many information security failures can be better explained with the language of economics than by pointing to instances of technical flaws. This led to a thriving new interdisciplinary research field combining economic and engineering insights, measurement approaches and...
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Social Simulation: Technologies, Advances and New Discoveries (Premier Reference)IGI Global, 2007
The simulation of social behavior in a variety of domains is an increasingly important technological tool.
eference survey of social simulation work, Social Simulation: Technologies, Advances and New Discoveries comprehensively collects the most exciting developments in the field. Drawing research contributions from a vibrant...
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Currencies, Commodities and ConsumptionCambridge University Press, 2013

	Currency values, prices, consumption and incomes are at the heart of the economic performance of all countries. In order to make a meaningful comparison between one economy and another, economists routinely make use of purchasing power parity (PPP) exchange rates, but while PPP rates are widely used and well understood, they take a lot of...
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