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Path Integrals in Physics Volume 1: Stochastic Process & Quantum MechanicsTaylor & Francis, 2001
The importance of path-integral methods in theoretical physics can hardly be disputed. Their applications in most branches of modern physics have proved to be extremely fruitful not only for solving already existing problems but also as a guide for the formulation and development of essentially new ideas and approaches in the description of...
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Introduction to Random Signals and NoiseJohn Wiley & Sons, 2005
Random signals and noise are present in many engineering systems and networks. Signal processing techniques allow engineers to distinguish between useful signals in audio, video or communication equipment, and interference, which disturbs the desired signal.    

    With a strong mathematical grounding, this text...
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Probability (Graduate Studies in Mathematics)American Mathematical Society, 2007

	This is a textbook for a one-semester graduate course in measure-theoretic probability theory, but with ample material to cover an ordinary year-long course at a more leisurely pace. Khoshnevisan's approach is to develop the ideas that are absolutely central to modern probability theory, and to showcase them by presenting their various...
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The Investopedia Guide to Wall Speak: The Terms You Need to Know to Talk Like Cramer, Think Like Soros, and Buy Like BuffettMcGraw-Hill, 2009
Have you ever used a stochastic oscillator?
Does your portfolio have spiders in it?

Do you really know what a derivative is?

From the creators of one of today’s most popular investing Web sites,    The Investopedia Guide to Wall Speak...
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Spatial Variation of Seismic Ground Motions: Modeling and Engineering Applications (Advances in Engineering Series)CRC Press, 2009
Taking a multidisciplinary approach, this book provides coverage from seismological and engineering, deterministic and stochastic, as well as physical and mathematical points of view. The author describes the estimation of spatial variability from recorded data, its physical interpretation, and the development of spatial variability/coherency...
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Fourier Transform Methods in FinanceJohn Wiley & Sons, 2010

	In recent years, Fourier transform methods have emerged as one of the major methodologies for the evaluation of derivative contracts, largely due to the need to strike a balance between the extension of existing pricing models beyond the traditional Black-Scholes setting and a need to evaluate prices consistently with the market...
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A First Course in Stochastic ModelsJohn Wiley & Sons, 2003
The teaching of appliedprobability needs a fresh approach. The fieldof applied probability has changedprofound ly in the past twenty years andyet the textbooks in use today do not fully reflect the changes. The development of computational methods has greatly contributed to a better understanding of the theory. It is my conviction that theory is...
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Continuous-Time Markov Chains and Applications: A Two-Time-Scale Approach (Stochastic Modelling and Applied Probability)Springer, 2012

	This book gives a systematic treatment of singularly perturbed systems that naturally arise in control and optimization, queueing networks, manufacturing systems, and financial engineering. It presents results on asymptotic expansions of solutions of Komogorov forward and backward equations, properties of functional occupation measures,...
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A Probability Path (Modern Birkhäuser Classics)Birkhauser, 2013

	Many probability books are written by mathematicians and have the built-in bias that the reader is assumed to be a mathematician coming to the material for its beauty. This textbook is geared towards beginning graduate students from a variety of disciplines whose primary focus is not necessarily mathematics for its own sake. Instead,...
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Reliability Engineering: Theory and PracticeSpringer, 2013

	This book shows how to build in, evaluate, and demonstrate reliability and availability of components, equipment, systems. It presents the state-of-the-art of reliability engineering, both in theory and practice, and is based on the author's more than 30 years experience in this field, half in industry and half as Professor of Reliability...
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Stochastic Modeling and Analysis of Telecoms NetworksJohn Wiley & Sons, 2012

	This book addresses the stochastic modeling of telecommunication networks, introducing the main mathematical tools for that purpose, such as Markov processes, real and spatial point processes and stochastic recursions, and presenting a wide list of results on stability, performances and comparison of systems.

	The authors propose a...
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Kalman Filtering: Theory and Practice Using MATLABJohn Wiley & Sons, 2008
From Reviews of the First Edition    

    "An authentic magnum opus worth much more than its weight in gold!"
    —IEEE Transactions on Automatic Control    

    The proven textbook on Kalman filtering—now fully updated, revised, and expanded    

...
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