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Developing Windows-Based and Web-Enabled Information Systems Nong Ye 2014-09-19 Many professionals and students in engineering, science,
business, and other application fields need to develop Windows-based and web-enabled information systems to store and use data for decision support,
without help from professional programmers. However, few books are available to train professionals and students who are not professional programmers to
develop these information systems. Developing Windows-Based and Web-Enabled Information Systems fills this gap, providing a self-contained, easy-tounderstand, and well-illustrated text that explores current concepts, methods, and software tools for developing Windows-based and web-enabled
information systems. Written in an easily accessible style, the book details current concepts, methods, and software tools for Windows-based and webenabled information systems that store and use data. It is self-contained with easy-to-understand small examples to walk through concepts and
implementation details along with large-scale case studies. The book describes data modeling methods including entity–relationship modeling, relational
modeling and normalization, and object-oriented data modeling, to develop data models of a database. The author covers how to use software tools in the
Microsoft application development environment, including Microsoft Access, MySQL, SQL, Visual Studio, Visual Basic, VBA, HTML, and XML, to implement
databases and develop Windows-based and web-enabled applications with the database, graphical user interface, and program components. The book takes
you through the entire process of developing a computer and network application for an information system, highlighting concepts and operation details. In
each chapter, small data examples are used to manually walk through concepts and operational details. These features and more give you the conceptual
understanding and practical skill required, even if you don’t have a computer science background, to develop Windows-based or web-enabled applications
for your specialized information system.
Solutions Manual for Investment Science David G. Luenberger 1998 Investment Science is designed for the core theoretical finance course in quantitative
investment and for those individuals interested in the current state of development in the field -- what the essential ideas are, how they are represented,
how they are represented, how they can be used inactual investment practice, and where the field might be headed in the future. The coverage is similar to
more intuitive texts but goes much farther in terms of mathematical content, featuring varying levels of mathematical sophistication throughout. The
emphasis of the text is on the fundamentalprinciples and how they can be mastered and transformed into solutions of important and interesting investment
problems. End-of the chapter exercises are also included, and unlike most books in the field, Investment Science does not concentrate on institutional detail,
but instead focuses onmethodology.
Practical Management Science Wayne L. Winston 2018-01-01 Take full advantage of the power of spreadsheet modeling with the guidance in PRACTICAL
MANAGEMENT SCIENCE, 6E, geared entirely to Excel 2016. This edition integrates modeling into all functional areas of business -- finance, marketing,
operations management -- using real examples and real data. The book emphasizes applied, relevant learning while presenting the right amount of theory to
ensure readers gain a strong foundation. Exercises offer practical, hands-on experience working with the methodologies. The authors focus on modeling
rather than algebraic formulations or memorization of particular models. This edition provides new and updated cases as well as a new chapter on data
mining. Important Notice: Media content referenced within the product description or the product text may not be available in the ebook version.
Foundations of Mathematical Economics Michael Carter 2001-10-26 This book provides a comprehensive introduction to the mathematical foundations of
economics, from basic set theory to fixed point theorems and constrained optimization. Rather than simply offer a collection of problem-solving techniques,
the book emphasizes the unifying mathematical principles that underlie economics. Features include an extended presentation of separation theorems and
their applications, an account of constraint qualification in constrained optimization, and an introduction to monotone comparative statics. These topics are
developed by way of more than 800 exercises. The book is designed to be used as a graduate text, a resource for self-study, and a reference for the
professional economist.
Introduction to Dynamic Systems David G. Luenberger 1979-05-28 Difference and differential equations; Linear algebra; Linear state equations; Linear
systems with constant coefficients; Positive systems; Markov chains; Concepts of control; Analysis of nonlinear systems; Some important dynamic systems;
Optimal control.
Operations Research Proceedings 2007 Jörg Kalcsics 2008-03-20 The symposium Operations Research 2007 was held from September 5-7, 2007 at the
Saarland University in Saarbru ̈cken. This international conference is at the same time the annual meeting of the German - erations Research Society (GOR).
The transition in Germany (and many other countries in Europe) from a production orientation to a service society combined with a continuous demographic
change generated a need for intensi?ed Op- ations Research activities in this area. On that account this conference has been devoted to the role of
Operations Research in the service industry. The links to Operations Research are manifold and include many di?erent topics which are particularly
emphasized in scienti?c sections of OR 2007. More than 420 participants from 30 countries made this event very international and successful. The program
consisted of three p- nary,elevensemi-plenaryandmorethan300contributedpresentations, which had been organized in 18 sections. During the conference,
the GOR Dissertation and Diploma Prizes were awarded. We congratulate all winners, especially Professor Wolfgang Domschke from the Da- stadt
University of Technology, on receiving the GOR Scienti?c Prize Award.
Investment Science David G. Luenberger 2014 David G. Luenberger's Investment Science has become the dominant seller in Master of Finance programs,
Senior or Masters level engineering, economics and statistics programs, as well as the programs in Financial Engineering. The author gives thorough yet
highly accessible mathematical coverage of the fundamental topics of introductory investments: fixed-income securities, modern portfolio theory and capital
asset pricing theory, derivatives (futures, options, and swaps), and innovations in optimal portfolio growth andvaluation of multi period risky investments.
Throughout the text, Luenberger uses mathematics to present essential ideas about investments and their applications in business practice. The new edition
is updated to include the significant advances in financial theory and practice. The text now includes two new chapters on Risk Measurement and Credit
Risk and the expanded use of so-called real options, the characterization of volatility changes, and methods for incorporating suchbehavior in valuation. New
exercise material and modifications to reflect the most recent financial changes have been made to nearly all chapters in this second edition.
Theoretical Advances and Applications of Fuzzy Logic and Soft Computing Oscar Castillo 2007-06-08 This book comprises a selection of papers on
theoretical advances and applications of fuzzy logic and soft computing from the IFSA 2007 World Congress, held in Cancun, Mexico, June 2007. These
papers constitute an important contribution to the theory and applications of fuzzy logic and soft computing methodologies.
An Introduction to Computational Finance mr U?ur 2009 Although there are several publications on similar subjects, this book mainly focuses on pricing
of options and bridges the gap between Mathematical Finance and Numerical Methodologies. The author collects the key contributions of several
monographs and selected literature, values and displays their importance, and composes them here to create a work which has its own characteristics in
content and style.This invaluable book provides working Matlab codes not only to implement the algorithms presented in the text, but also to help readers
code their own pricing algorithms in their preferred programming languages. Availability of the codes under an Internet site is also offered by the
author.Not only does this book serve as a textbook in related undergraduate or graduate courses, but it can also be used by those who wish to implement or
learn pricing algorithms by themselves. The basic methods of option pricing are presented in a self-contained and unified manner, and will hopefully help
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readers improve their mathematical and computational backgrounds for more advanced topics.Errata(s)Errata
Numerical Methods for Optimal Control Problems with State Constraints Radoslaw Pytlak 2006-11-14 While optimality conditions for optimal control
problems with state constraints have been extensively investigated in the literature the results pertaining to numerical methods are relatively scarce. This
book fills the gap by providing a family of new methods. Among others, a novel convergence analysis of optimal control algorithms is introduced. The
analysis refers to the topology of relaxed controls only to a limited degree and makes little use of Lagrange multipliers corresponding to state constraints.
This approach enables the author to provide global convergence analysis of first order and superlinearly convergent second order methods. Further, the
implementation aspects of the methods developed in the book are presented and discussed. The results concerning ordinary differential equations are then
extended to control problems described by differential-algebraic equations in a comprehensive way for the first time in the literature.
Options and Derivatives Programming in C++ CARLOS OLIVEIRA 2016-09-30 Learn how C++ is used in the development of solutions for options and
derivatives trading in the financial industry. As an important part of the financial industry, options and derivatives trading has become increasingly
sophisticated. Advanced trading techniques using financial derivatives have been used at banks, hedge funds, and pension funds. Because of stringent
performance characteristics, most of these trading systems are developed using C++ as the main implementation language. Options and Derivatives
Programming in C++ covers features that are frequently used to write financial software for options and derivatives, including the STL, templates,
functional programming, and support for numerical libraries. New features introduced in the C++11 and C++14 standard are also covered: lambda
functions, automatic type detection, custom literals, and improved initialization strategies for C++ objects. Readers will enjoy the how-to examples covering
all the major tools and concepts used to build working solutions for quantitative finance. It includes advanced C++ concepts as well as the basic building
libraries used by modern C++ developers, such as the STL and Boost, while also leveraging knowledge of object-oriented and template-based programming.
Options and Derivatives Programming in C++ provides a great value for readers who are trying to use their current programming knowledge in order to
become proficient in the style of programming used in large banks, hedge funds, and other investment institutions. The topics covered in the book are
introduced in a logical and structured way and even novice programmers will be able to absorb the most important topics and competencies. What You Will
Learn Grasp the fundamental problems in options and derivatives trading Converse intelligently about credit default swaps, Forex derivatives, and more
Implement valuation models and trading strategies Build pricing algorithms around the Black-Sholes Model, and also using the Binomial and Differential
Equations methods Run quantitative finance algorithms using linear algebra techniques Recognize and apply the most common design patterns used in
options trading Save time by using the latest C++ features such as the STL and the Boost libraries Who This Book Is For Professional developers who have
some experience with the C++ language and would like to leverage that knowledge into financial software development. This book is written with the goal
of reaching readers who need a concise, algorithms-based book, providing basic information through well-targeted examples and ready to use solutions.
Readers will be able to directly apply the concepts and sample code to some of the most common problems faced in the analysis of options and derivative
contracts.
An Intermediate Course in Probability Allan Gut 2013-04-17 The purpose of this book is to provide the reader with a solid background and understanding of
the basic results and methods in probability the ory before entering into more advanced courses (in probability and/or statistics). The presentation is fairly
thorough and detailed with many solved examples. Several examples are solved with different methods in order to illustrate their different levels of
sophistication, their pros, and their cons. The motivation for this style of exposition is that experi ence has proved that the hard part in courses of this kind
usually in the application of the results and methods; to know how, when, and where to apply what; and then, technically, to solve a given problem once one
knows how to proceed. Exercises are spread out along the way, and every chapter ends with a large selection of problems. Chapters I through VI focus on
some central areas of what might be called pure probability theory: multivariate random variables, condi tioning, transforms, order variables, the
multivariate normal distribution, and convergence. A final chapter is devoted to the Poisson process be cause of its fundamental role in the theory of
stochastic processes, but also because it provides an excellent application of the results and meth ods acquired earlier in the book. As an extra bonus,
several facts about this process, which are frequently more or less taken for granted, are thereby properly verified.
Optimization by Vector Space Methods David G. Luenberger 1997-01-23 Engineers must make decisions regarding the distribution of expensive resources in
a manner that will be economically beneficial. This problem can be realistically formulated and logically analyzed with optimization theory. This book shows
engineers how to use optimization theory to solve complex problems. Unifies the large field of optimization with a few geometric principles. Covers
functional analysis with a minimum of mathematics. Contains problems that relate to the applications in the book.
Theory and Applications of Models of Computation T.V. Gopal 2019-04-10 This book constitutes the refereed proceedings of the 15th Annual Conference on
Theory and Applications of Models of Computation, TAMC 2019, held in Kitakyushu, Japan, in April 2019. The 43 revised full papers were carefully reviewed
and selected from 60 submissions. The main themes of the selected papers are computability, computer science logic, complexity, algorithms, models of
computation, and systems theory.
An Introduction to Mathematical Finance with Applications Arlie O. Petters 2016-06-17 This textbook aims to fill the gap between those that offer a
theoretical treatment without many applications and those that present and apply formulas without appropriately deriving them. The balance achieved will
give readers a fundamental understanding of key financial ideas and tools that form the basis for building realistic models, including those that may become
proprietary. Numerous carefully chosen examples and exercises reinforce the student’s conceptual understanding and facility with applications. The
exercises are divided into conceptual, application-based, and theoretical problems, which probe the material deeper. The book is aimed toward advanced
undergraduates and first-year graduate students who are new to finance or want a more rigorous treatment of the mathematical models used within. While
no background in finance is assumed, prerequisite math courses include multivariable calculus, probability, and linear algebra. The authors introduce
additional mathematical tools as needed. The entire textbook is appropriate for a single year-long course on introductory mathematical finance. The selfcontained design of the text allows for instructor flexibility in topics courses and those focusing on financial derivatives. Moreover, the text is useful for
mathematicians, physicists, and engineers who want to learn finance via an approach that builds their financial intuition and is explicit about model
building, as well as business school students who want a treatment of finance that is deeper but not overly theoretical.
Particle Swarm Optimization Alex Lazinica 2009-01-01 Particle swarm optimization (PSO) is a population based stochastic optimization technique influenced
by the social behavior of bird flocking or fish schooling.PSO shares many similarities with evolutionary computation techniques such as Genetic Algorithms
(GA). The system is initialized with a population of random solutions and searches for optima by updating generations. However, unlike GA, PSO has no
evolution operators such as crossover and mutation. In PSO, the potential solutions, called particles, fly through the problem space by following the current
optimum particles. This book represents the contributions of the top researchers in this field and will serve as a valuable tool for professionals in this
interdisciplinary field.
Databases in Networked Information Systems Aastha Madaan 2013-03-19 This book constitutes the refereed proceedings of the 8th International Workshop
on Databases in Networked Information Systems, DNIS 2013, held in Aizu-Wakamatsu, Japan in March 2013. The 22 revised full papers presented were
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carefully reviewed and selected for inclusion in the book. The workshop generally puts the main focus on data semantics and infrastructure for information
management and interchange. The papers are organized in topical sections on cloud-based database systems; information and knowledge management;
information extraction from data resources; bio-medical information management; and networked information systems: infrastructure.
Unified Financial Analysis Willi Brammertz 2011-11-04 Unified Financial Analysis arrives at the right time, in the midst of the current financial crisis
where the call for better and more efficient financial control cannot be overstated. The book argues that from a technical perspective, there is no need for
more, but for better and more efficiently organized information. The title demonstrates that it is possible with a single but well organized set of information
and algorithms to derive all types of financial analysis. This reaches far beyond classical risk and return or profitability management, spanning all risk
categories, all valuation techniques (local GAAP, IFRS, full mark-to-market and so on) and static, historic and dynamic analysis, just to name the most
important dimensions. The dedication of a complete section to dynamic analysis, which is based on a going concern view, is unique, contrasting with the
static, liquidation-based view prevalent today in banks. The commonly applied arbitrage-free paradigm, which is too narrow, is expanded to real world
market models. The title starts with a brief history of the evolution of financial analysis to create the current industry structure, with the organisation of
many banks following a strict silo structure, and finishes with suggestions for the way forward from the current financial turmoil. Throughout the book, the
authors advocate the adoption of a 'unified financial language' that could also be the basis for a new regulatory approach. They argue that such a language
is indispensable, if the next regulatory wave – which is surely to come – should not end in an expensive regulatory chaos. Unified Financial Analysis will be
of value to CEOs and CFOs in banking and insurance, risk and asset and liability managers, regulators and compliance officers, students of Finance or
Economics, or anyone with a stake in the finance industry.
Solutions Manual for Lang’s Linear Algebra Rami Shakarchi 2012-12-06 This solutions manual for Lang’s Undergraduate Analysis provides worked-out
solutions for all problems in the text. They include enough detail so that a student can fill in the intervening details between any pair of steps.
How I Became a Quant Richard R. Lindsey 2011-01-11 Praise for How I Became a Quant "Led by two top-notch quants, Richard R. Lindsey and Barry
Schachter, How I Became a Quant details the quirky world of quantitative analysis through stories told by some of today's most successful quants. For
anyone who might have thought otherwise, there are engaging personalities behind all that number crunching!" --Ira Kawaller, Kawaller & Co. and the
Kawaller Fund "A fun and fascinating read. This book tells the story of how academics, physicists, mathematicians, and other scientists became professional
investors managing billions." --David A. Krell, President and CEO, International Securities Exchange "How I Became a Quant should be must reading for all
students with a quantitative aptitude. It provides fascinating examples of the dynamic career opportunities potentially open to anyone with the skills and
passion for quantitative analysis." --Roy D. Henriksson, Chief Investment Officer, Advanced Portfolio Management "Quants"--those who design and
implement mathematical models for the pricing of derivatives, assessment of risk, or prediction of market movements--are the backbone of today's
investment industry. As the greater volatility of current financial markets has driven investors to seek shelter from increasing uncertainty, the quant
revolution has given people the opportunity to avoid unwanted financial risk by literally trading it away, or more specifically, paying someone else to take on
the unwanted risk. How I Became a Quant reveals the faces behind the quant revolution, offering you?the?chance to learn firsthand what it's like to be
a?quant today. In this fascinating collection of Wall Street war stories, more than two dozen quants detail their roots, roles, and contributions, explaining
what they do and how they do it, as well as outlining the sometimes unexpected paths they have followed from the halls of academia to the front lines of an
investment revolution.
Real Options Martha Amram 1999 Using real-world examples and clear case studies, the authors provide investors and managers with an innovative method
for assessing a company's non-financial assets, allowing them to assess opportunities whose financial rewards are less than certain.
Convex Optimization Stephen Boyd 2004-03-08 A comprehensive introduction to the tools, techniques and applications of convex optimization.
Essentials of Business Analytics Bhimasankaram Pochiraju 2019-07-10 This comprehensive edited volume is the first of its kind, designed to serve as a
textbook for long-duration business analytics programs. It can also be used as a guide to the field by practitioners. The book has contributions from experts
in top universities and industry. The editors have taken extreme care to ensure continuity across the chapters. The material is organized into three parts: A)
Tools, B) Models and C) Applications. In Part A, the tools used by business analysts are described in detail. In Part B, these tools are applied to construct
models used to solve business problems. Part C contains detailed applications in various functional areas of business and several case studies. Supporting
material can be found in the appendices that develop the pre-requisites for the main text. Every chapter has a business orientation. Typically, each chapter
begins with the description of business problems that are transformed into data questions; and methodology is developed to solve these questions. Data
analysis is conducted using widely used software, the output and results are clearly explained at each stage of development. These are finally transformed
into a business solution. The companion website provides examples, data sets and sample code for each chapter.
Portfolio Theory and Performance Analysis Noel Amenc 2005-01-21 For many years asset management was considered to be a marginal activity, but today,
it is central to the development of financial industry throughout the world. Asset management's transition from an "art and craft" to an industry has
inevitably called integrated business models into question, favouring specialisation strategies based on cost optimisation and learning curve objectives. This
book connects each of these major categories of techniques and practices to the unifying and seminal conceptual developments of modern portfolio theory.
In these bear market times, performance evaluation of portfolio managers is of central focus. This book will be one of very few on the market and is by a
respected member of the profession. Allows the professionals, whether managers or investors, to take a step back and clearly separate true innovations from
mere improvements to well-known, existing techniques Puts into context the importance of innovations with regard to the fundamental portfolio
management questions, which are the evolution of the investment management process, risk analysis and performance measurement Takes the explicit or
implicit assumptions contained in the promoted tools into account and, by so doing, evaluate the inherent interpretative or practical limits
Financial Engineering and Computation Yuh-Dauh Lyuu 2002 A comprehensive text and reference, first published in 2002, on the theory of financial
engineering with numerous algorithms for pricing, risk management, and portfolio management.
Accounting Robert Newton Anthony 2010 Accounting: Text & Cases, by Anthony, Hawkins, and Merchant covers both financial and managerial accounting
as well as broader managerial issues. Chapters 1 -14 cover financial accounting, while Chapters 15-21 cover management accounting, and Chapters 22-28
focus on broader issues of control and corporate strategy. The approximately 120 cases that make up most of the end of chapter material are a combination
of classic Harvard style cases and extended problems, with 10 completely new cases added to the 13th edition. Accounting: Text and Cases is a product of
lifelong dedication to the discipline of accounting, and users of the book benefit from a breadth of experience that is sure to enrich your course and your
students.
Managing Engineering and Technology Lucy C. Morse 2010 Managing Engineering and Technology is ideal for courses in Technology Management,
Engineering Management, or Introduction to Engineering Technology. This text is also ideal forengineers, scientists, and other technologists interested in
enhancing their management skills. Managing Engineering and Technology is designed to teach engineers, scientists, and other technologists the basic
management skills they will need to be effective throughout their careers.
Optimization by Vector Space Methods David G. Luenberger 1997-01-23 Engineers must make decisions regarding the distribution of expensive
resources in a manner that will be economically beneficial. This problem can be realistically formulated and logically analyzed with optimization theory. This
book shows engineers how to use optimization theory to solve complex problems. Unifies the large field of optimization with a few geometric principles.
Covers functional analysis with a minimum of mathematics. Contains problems that relate to the applications in the book.
Information Science David G. Luenberger 2012-01-12 From cell phones to Web portals, advances in information and communications technology have thrust
society into an information age that is far-reaching, fast-moving, increasingly complex, and yet essential to modern life. Now, renowned scholar and author
David Luenberger has produced Information Science, a text that distills and explains the most important concepts and insights at the core of this ongoing
revolution. The book represents the material used in a widely acclaimed course offered at Stanford University. Drawing concepts from each of the
constituent subfields that collectively comprise information science, Luenberger builds his book around the five "E's" of information: Entropy, Economics,
Encryption, Extraction, and Emission. Each area directly impacts modern information products, services, and technology--everything from word processors
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to digital cash, database systems to decision making, marketing strategy to spread spectrum communication. To study these principles is to learn how
English text, music, and pictures can be compressed, how it is possible to construct a digital signature that cannot simply be copied, how beautiful
photographs can be sent from distant planets with a tiny battery, how communication networks expand, and how producers of information products can
make a profit under difficult market conditions. The book contains vivid examples, illustrations, exercises, and points of historic interest, all of which bring
to life the analytic methods presented: Presents a unified approach to the field of information science Emphasizes basic principles Includes a wide range of
examples and applications Helps students develop important new skills Suggests exercises with solutions in an instructor's manual
Beyond Greed and Fear Hersh Shefrin 2002 Why do most financial decision-making models fail to factor in basic human nature? This guide to what really
influences the decision- making process applies psychological research to stock selection, financial services and corporate financial strategy, using realworld examples.
Linear and Nonlinear Programming David G. Luenberger 2008-06-20 This third edition of the classic textbook in Optimization has been fully revised and
updated. It comprehensively covers modern theoretical insights in this crucial computing area, and will be required reading for analysts and operations
researchers in a variety of fields. The book connects the purely analytical character of an optimization problem, and the behavior of algorithms used to solve
it. Now, the third edition has been completely updated with recent Optimization Methods. The book also has a new co-author, Yinyu Ye of California’s
Stanford University, who has written lots of extra material including some on Interior Point Methods.
Quantitative Investment Analysis Richard A. DeFusco 2015-10-15 Your complete guide to quantitative analysis in the investment industry Quantitative
Investment Analysis, Third Edition is a newly revised and updated text that presents you with a blend of theory and practice materials to guide you through
the use of statistics within the context of finance and investment. With equal focus on theoretical concepts and their practical applications, this
approachable resource offers features, such as learning outcome statements, that are targeted at helping you understand, retain, and apply the information
you have learned. Throughout the text's chapters, you explore a wide range of topics, such as the time value of money, discounted cash flow applications,
common probability distributions, sampling and estimation, hypothesis testing, and correlation and regression. Applying quantitative analysis to the
investment process is an important task for investment pros and students. A reference that provides even subject matter treatment, consistent mathematical
notation, and continuity in topic coverage will make the learning process easier—and will bolster your success. Explore the materials you need to apply
quantitative analysis to finance and investment data—even if you have no previous knowledge of this subject area Access updated content that offers insight
into the latest topics relevant to the field Consider a wide range of subject areas within the text, including chapters on multiple regression, issues in
regression analysis, time-series analysis, and portfolio concepts Leverage supplemental materials, including the companion Workbook and Instructor's
Manual, sold separately Quantitative Investment Analysis, Third Edition is a fundamental resource that covers the wide range of quantitative methods you
need to know in order to apply quantitative analysis to the investment process.
Securities Valuation Thomas S. Y. Ho 2005 "This textbook for introductory and intermediate graduate and undergraduate courses in finance and
mathematical finance explains equity government securities, equity and bond options, corporate bonds, mortgage-backed securities, CMOS, and other
securities. It emphasizes the thinking process, and finance as a skill in solving practical problems. Part of a series of finance textbooks, each designed for
one semester." -- Publisher.
Life Cycle Reliability Engineering Guangbin Yang 2007-02-02 Product reliability engineering from concept to marketplace In today's global, competitive
business environment, reliability professionals are continually challenged to improve reliability, shorten design cycles, reduce costs, and increase customer
satisfaction. "Life Cycle Reliability Engineering" details practical, effective, and up-to-date techniques to assure reliability throughout the product life cycle,
from planning and designing through testing and warranting performance. These techniques allow ongoing quality initiatives, including those based on Six
Sigma and the Taguchi methods, to yield maximized output. Complete with real-world examples, case studies, and exercises, this resource covers: Reliability
definition, metrics, and product life distributions (exponential, Weibull, normal, lognormal, and more) Methodologies, tools, and practical applications of
system reliability modeling and allocation Robust reliability design techniques Potential failure mode avoidance, including Failure Mode and Effects Analysis
(FMEA) and Fault Tree Analysis (FTA) Accelerated life test methods, models, plans, and data analysis techniques Degradation testing and data analysis
methods, covering both destructive and nondestructive inspections Practical methodologies for reliability verification and screening Warranty policies, data
analysis, field failure monitoring, and warranty cost reduction All reliability techniques described are immediately applicable to product planning, designing,
testing, stress screening, and warranty analysis. This book is a must-have resource for engineers and others responsible for reliability and quality and for
graduate students in quality and reliability engineering courses.
Creating a Sustainable Social Ecology Using Technology-driven Solutions Elias G. Carayannis 2013 As advancements in technology continue to
influence all facets of society, its aspects have been utilized in order to find solutions to emerging ecological issues. Creating a Sustainable Ecology Using
Technology-Driven Solutions highlights matters that relate to technology driven solutions towards the combination of social ecology and sustainable
development. This publication addresses the issues of development in advancing and transitioning economies through creating new ideas and solutions;
making it useful for researchers, practitioners, and policy makers in the socioeconomic sectors.
Investment in Energy Assets Under Uncertainty L.M. Abadie 2013-11-11 This book aims to provide a rigorous yet pragmatic approach to the valuation
and management of investments in the energy sector. Time and uncertainty pervade most if not all issues relevant to energy assets. They run from the early
stage of prototype and demonstration to the ultimate abandonment and decommissioning. Risk in particular appears in several areas; thus, one can
distinguish technical risk from financial risk. Furthermore, the extent to which one can react to them is different (just think of price risk and regulation risk).
Markets in general, and financial markets in particular, regularly put a price on a number of assets which differ in their return/risk characteristics. And
academia has developed sound financial principles for valuation purposes in a number of contexts. Nonetheless, the physical characteristics of the assets
involved also play a key role in their valuation if only because of the restrictions that they entail. There are some instances in which the
practitioner/researcher is able to come up with an analytical solution to the valuation problem. Typically, however, these instances are limited because of
their relying on stylized facts or idealized frameworks. Unfortunately, many relevant instances lack analytical solutions, so one must resort to numerical
methods. The book clearly explains how to implement them in a meaningful way. Their usefulness is further enhanced when numerical estimates of relevant
parameters are derived from actual market prices (as long as these are available and reliable). The book starts from the basics of valuation in a dynamic,
certain context. The second part then considers uncertainty and introduces a number of useful results and tools to grapple effectively with it. The last part
applies these tools to the valuation of energy assets in a sequential manner, i.e. by considering one, two and three sources of risk. The last chapter provides
examples of joint optimal management and value maximization in conventional power plants.
Statistics and Finance David Ruppert 2014-02-26 This book emphasizes the applications of statistics and probability to finance. The basics of these subjects
are reviewed and more advanced topics in statistics, such as regression, ARMA and GARCH models, the bootstrap, and nonparametric regression using
splines, are introduced as needed. The book covers the classical methods of finance and it introduces the newer area of behavioral finance. Applications and
use of MATLAB and SAS software are stressed. The book will serve as a text in courses aimed at advanced undergraduates and masters students. Those in
the finance industry can use it for self-study.
Mathematical Techniques in Finance Ales Cerný 2009-07-06 Originally published in 2003, Mathematical Techniques in Finance has become a standard
textbook for master's-level finance courses containing a significant quantitative element while also being suitable for finance PhD students. This fully revised
second edition continues to offer a carefully crafted blend of numerical applications and theoretical grounding in economics, finance, and mathematics, and
provides plenty of opportunities for students to practice applied mathematics and cutting-edge finance. Ales Cerný mixes tools from calculus, linear algebra,
probability theory, numerical mathematics, and programming to analyze in an accessible way some of the most intriguing problems in financial economics.
The textbook is the perfect hands-on introduction to asset pricing, optimal portfolio selection, risk measurement, and investment evaluation. The new edition
includes the most recent research in the area of incomplete markets and unhedgeable risks, adds a chapter on finite difference methods, and thoroughly
updates all bibliographic references. Eighty figures, over seventy examples, twenty-five simple ready-to-run computer programs, and several spreadsheets
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enhance the learning experience. All computer codes have been rewritten using MATLAB and online supplementary materials have been completely
updated. A standard textbook for graduate finance courses Introduction to asset pricing, portfolio selection, risk measurement, and investment evaluation
Detailed examples and MATLAB codes integrated throughout the text Exercises and summaries of main points conclude each chapter
Feedback Systems Karl Johan Åström 2021-02-02 The essential introduction to the principles and applications of feedback systems—now fully revised and
expanded This textbook covers the mathematics needed to model, analyze, and design feedback systems. Now more user-friendly than ever, this revised and
expanded edition of Feedback Systems is a one-volume resource for students and researchers in mathematics and engineering. It has applications across a
range of disciplines that utilize feedback in physical, biological, information, and economic systems. Karl Åström and Richard Murray use techniques from
physics, computer science, and operations research to introduce control-oriented modeling. They begin with state space tools for analysis and design,
including stability of solutions, Lyapunov functions, reachability, state feedback observability, and estimators. The matrix exponential plays a central role in
the analysis of linear control systems, allowing a concise development of many of the key concepts for this class of models. Åström and Murray then develop
and explain tools in the frequency domain, including transfer functions, Nyquist analysis, PID control, frequency domain design, and robustness. Features a
new chapter on design principles and tools, illustrating the types of problems that can be solved using feedback Includes a new chapter on fundamental
limits and new material on the Routh-Hurwitz criterion and root locus plots Provides exercises at the end of every chapter Comes with an electronic
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solutions manual An ideal textbook for undergraduate and graduate students Indispensable for researchers seeking a self-contained resource on control
theory
Financial Mathematics Giuseppe Campolieti 2014-03-12 Versatile for Several Interrelated Courses at the Undergraduate and Graduate Levels Financial
Mathematics: A Comprehensive Treatment provides a unified, self-contained account of the main theory and application of methods behind modern-day
financial mathematics. Tested and refined through years of the authors’ teaching experiences, the book encompasses a breadth of topics, from introductory
to more advanced ones. Accessible to undergraduate students in mathematics, finance, actuarial science, economics, and related quantitative areas, much of
the text covers essential material for core curriculum courses on financial mathematics. Some of the more advanced topics, such as formal derivative pricing
theory, stochastic calculus, Monte Carlo simulation, and numerical methods, can be used in courses at the graduate level. Researchers and practitioners in
quantitative finance will also benefit from the combination of analytical and numerical methods for solving various derivative pricing problems. With an
abundance of examples, problems, and fully worked out solutions, the text introduces the financial theory and relevant mathematical methods in a
mathematically rigorous yet engaging way. Unlike similar texts in the field, this one presents multiple problem-solving approaches, linking related
comprehensive techniques for pricing different types of financial derivatives. The book provides complete coverage of both discrete- and continuous-time
financial models that form the cornerstones of financial derivative pricing theory. It also presents a self-contained introduction to stochastic calculus and
martingale theory, which are key fundamental elements in quantitative finance.
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