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Cover; Half-title; Series-title; Title; Copyright; Contents; Preface;
Notation and symbols; 1 What is a stochastic process?; 2 Basics of
statistical modelling; 3 Survival processes; 4 Recurrent events; 5
Discrete-time Markov chains; 6 Event histories; 7 Dynamic models; 8
More complex dependencies; 9 Time series; 10 Diffusion and volatility;
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This book was first published in 2004. Many observed phenomena,

from the changing health of a patient to values on the stock market,

are characterised by quantities that vary over time: stochastic processes
are designed to study them. This book introduces practical methods of
applying stochastic processes to an audience knowledgeable only in
basic statistics. It covers almost all aspects of the subject and presents
the theory in an easily accessible form that is highlighted by application
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to many examples. These examples arise from dozens of areas, from
sociology through medicine to engineering. Complementing these are
exercise sets making the book suited for introductory courses in
stochastic processes. Software (available from www.cambridge.org) is
provided for the freely available R system for the reader to apply to all
the models presented.
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pt. 1. General sources -- pt. 2. Catalogs -- pt. 3. Correspondence --
pt. 4. Biographical Sources -- pt. 5. Critical studies -- pt. 6. Production
and review sources -- pt. 7. Singers and theaters -- pt. 8. The
complete operas -- pt. 9. Other works.

Gaetano Donizetti: A Research and Information Guide offers an
annotated reference guide to the life and works of this important Italian
opera composer. The book opens with a complete chronology of
Donizetti's life (1797-1848) and career, relating it to contemporary
events. The balance of the book details secondary resources and other
works, including general sources, catalogs, correspondence,
biographical sources, critical works; production/review sources, singers
and theaters, and the individual operas.






