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Stochastic Processes and Calculus
An Elementary Introduction with Applications

Ladenpreis: 98,99EUR

ISBN: 978-3-319-23427-4

Auflage: 1st ed. 2016

Verlag: Springer, Springer International Publishing

Erscheinungsdatum: 18.12.2015

Autoren: Hassler Uwe

Reihe: Springer Texts in Business and Economics

WEITERE INFORMATIONEN UND BESTELLUNG
https://shop.lexisnexis.at/stochastic-processes-and-calculus-97833192
34274.html

Details

This textbook gives a comprehensive introduction to stochastic processes and calculus in the fields of finance and
economics, more specifically mathematical finance and time series econometrics. Over the past decades stochastic
calculus and processes have gained great importance, because they play a decisive role in the modeling of financial
markets and as a basis for modern time series econometrics. Mathematical theory is applied to solve stochastic
differential equations and to derive limiting results for statistical inference on nonstationary processes.

This introduction is elementary and rigorous at the same time. On the one hand it gives a basic and illustrative
presentation of the relevant topics without using many technical derivations. On the other hand many of the procedures
are presented at a technically advanced level: for a thorough understanding, they are to be proven. In order to meet both
requirements jointly, the present book is equipped with a lot of challenging problems at the end of each chapter as well
as with the corresponding detailed solutions. Thus the virtual text - augmented with more than 60 basic examples and 40
illustrative figures - is rather easy to read while a part of the technical arguments is transferred to the exercise problems
and their solutions.
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Wir haben andere Produkte gefunden, die Ihnen gefallen könnten!

Oceania Entrepreneurship
Ladenpreis: 175,99EUR

Börsenatlas 2023
Ladenpreis: 20,60EUR

Fashion Communication
Ladenpreis: 197,99EUR

Eurojackpot
Ladenpreis: 39,90EUR

Keynes’s Evolutionary Spirit
Ladenpreis: 120,99EUR

Advances in Behavioral Economics and
Finance Leadership

Ladenpreis: 131,99EUR

https://shop.lexisnexis.at/oceania-entrepreneurship-9789811673436.html
https://shop.lexisnexis.at/oceania-entrepreneurship-9789811673436.html
https://shop.lexisnexis.at/boersenatlas-2023-9783959726047.html
https://shop.lexisnexis.at/boersenatlas-2023-9783959726047.html
https://shop.lexisnexis.at/fashion-communication-9783030813239.html
https://shop.lexisnexis.at/fashion-communication-9783030813239.html
https://shop.lexisnexis.at/eurojackpot-9783910643116.html
https://shop.lexisnexis.at/eurojackpot-9783910643116.html
https://shop.lexisnexis.at/keynes-s-evolutionary-spirit-9783030901523.html
https://shop.lexisnexis.at/keynes-s-evolutionary-spirit-9783030901523.html
https://shop.lexisnexis.at/advances-in-behavioral-economics-and-finance-leadership-9783031157127.html
https://shop.lexisnexis.at/advances-in-behavioral-economics-and-finance-leadership-9783031157127.html
https://shop.lexisnexis.at/advances-in-behavioral-economics-and-finance-leadership-9783031157127.html


Alle Preise inkl. MwSt. zzgl. Versand. Bei Bestellung im LexisNexis Onlineshop kostenloser Versand innerhalb Österreichs.

Tel.: +43-1-534 52 – 0
shop@lexisnexis.at 3 2025-02-10

Österreichisches Kombihandbuch ADR +
RID 2025 – Broschiert
Ladenpreis: 170,50EUR

Unfree Workers
Ladenpreis: 120,99EUR

New Frontiers of Policy Evaluation in
Regional Science

Ladenpreis: 120,99EUR

Über den Klassenkampf des Proletariats in
drei Artikeln aus dem "Labour Standard"

Ladenpreis: 5,20EUR
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