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1 online resource (435 p.)
Academic Press advanced finance series
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Risk management
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Materiale a stampa
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Includes bibliographical references (p. 399-405) and index.

Pricing theory -- Fixed-income instruments -- Advanced topics in
pricing theory : exotic options and state-dependent models --
Numerical methods for value-at-risk -- Project : arbitrage theory --
Project : the Black-Scholes (lognormal) model -- Project : quantile-
quantile plots -- Project : Monte Carlo pricer -- Project : the binomial
lattice model -- Project : the trinomial lattice model -- Project : Crank-
Nicolson option pricer -- Project : static hedging of barrier options --
Project : variance swaps -- Project : Monte Carlo value-at-risk for
Delta-Gamma portfolios -- Project : covariance estimation and scenario
generation in value-at-risk -- Project : interest rate trees : calibration
and pricing.

Written by leading academics and practitioners in the field of financial
mathematics, the purpose of this book is to provide a unique
combination of some of the most important and relevant theoretical
and practical tools from which any advanced undergraduate and
graduate student, professional quant and researcher will benefit. This
book stands out from all other existing books in quantitative finance
from the sheer impressive range of ready-to-use software and
accessible theoretical tools that are provided as a complete package. By
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proceeding from simple to complex, the authors cover core topi
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Cover; Preface; Contents; Chapter 1. Electrophysiological
Measurements; Chapter 2. Electrocardiography; Chapter 3. Circulatory
System; Chapter 4. The brain and the Central Nervous System; Chapter
5. Electromyography (EMG); Chapter 6. Respiratory Testing
Instruments; Chapter 7. E.N.T. and Ophthalmic Instruments; Chapter 8.
Ultrasound Medical Diagnostic Instrumentation; Chapter 9. X-Rays
Instruments; Chapter 10. CT Scanning; Chapter 11. Magnetic
Resonance Imaging (MRI); Chapter 12 Surgical Instruments; Chapter 13.
Some New Development in Medical Instruments

Chapter 14. Signal Processing in Medical Instrumentation Chapter 15.
Safety Measures in Bio-Medical Instruments; Chapter 16 Electro
Chemical Instruments; Chapter 17. Patient Monitoring System and Bio-
Telemetry; Chapter 18. Practical Electronic Medical Laboratory
Experiments; Chapter 19. Recorders in Medical Instruments; Chapter
20. Computers and Medical Data Base Management Including Web;
References; Index

About the Book: This book has therefore subdivided the realm of
medical instruments into the same sections like a text on physiology
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and introduces the basic early day methods well, before dealing with
the details of present day instruments currently in use. Some principles
of diagnosis are also included in order that a new researcher could
understand the requirements of the Physician rather than blindly
proceed in his developments using his knowledge of circuity, software
and methods of signal processing. Further, medical diagnostic practice
has been conservative in preserving the acumen the
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"The Page-Barbour lectures for 1990"--T.p. verso.
Companion vol. to: Conversion and text.

Includes bibliographical references (p. 197-234) and index.



