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In many ways, John H. Black typified the thousands of volunteers who
fought for the Union during the Civil War. Born in 1834 and raised on
his family's farm near Allegheny Township, Pennsylvania, Black taught
school until he, like many Pennsylvanians, rushed to defend the Union
after the attack on Fort Sumter in April 1861. He served with the
Twelfth Pennsylvania Cavalry, one of the Union's most unruly,
maligned,  and criticized units.Consistently outperformed early in the
conflict,  the Twelfth finally managed to salvage much of  its reputation
by the  end of the war. Throughout
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Stochastic Simulation and Applications in Finance with MATLAB
Programs explains the fundamentals of Monte Carlo simulation
techniques, their use in the numerical resolution of stochastic
differential equations and their current applications in finance. Building
on an integrated approach, it provides a pedagogical treatment of the
need-to-know materials in risk management and financial engineering.
The book takes readers through the basic concepts, covering the most
recent research and problems in the area, including: the quadratic re-
sampling technique, the Least Squared Method, the d


