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Milano : Giuffre, c2012
9788814175756
viii, 180 p. ; 24 cm.

Collana del Dipartimento di Scienze Giuridiche e della Facolta di
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Cambridge : , : Cambridge University Press, , 2012
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1 online resource (xxxi, 780 pages) : digital, PDF file(s)
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Stochastic analysis

Inglese

Materiale a stampa

Monografia

Title from publisher's bibliographic system (viewed on 05 Oct 2015).
Includes bibliographical references and index.

Machine generated contents note: 1. Introduction; Part |. Probability,
Random Variables and Statistics: 2. Probability; 3. Discrete random
variables; 4. Continuous random variables; 5. Functions of random
variables and their distributions; 6. Fundamentals of statistical analysis;
7. Distributions derived from the normal distribution; Part Il. Transform
Methods, Bounds and Limits: 8. Moment generating function and
characteristic function; 9. Generating function and Laplace transform;
10. Inequalities, bounds and large deviation approximation; 11.
Convergence of a sequence of random variables, and the limit
theorems; Part Ill. Random Processes: 12. Random process; 13. Spectral
representation of random processes and time series; 14. Poisson
process, birth-death process, and renewal process; 15. Discrete-time
Markov chains; 16. Semi-Markov processes and continuous-time



Sommario/riassunto

Markov chains; 17. Random walk, Brownian motion, diffusion and it's
processes; Part IV. Statistical Inference: 18. Estimation and decision
theory; 19. Estimation algorithms; Part V. Applications and Advanced
Topics: 20. Hidden Markov models and applications; 21. Probabilistic
models in machine learning; 22. Filtering and prediction of random
processes; 23. Queuing and loss models.

Together with the fundamentals of probability, random processes and
statistical analysis, this insightful book also presents a broad range of
advanced topics and applications. There is extensive coverage of
Bayesian vs. frequentist statistics, time series and spectral
representation, inequalities, bound and approximation, maximum-
likelihood estimation and the expectation-maximization (EM)
algorithm, geometric Brownian motion and Ito process. Applications
such as hidden Markov models (HMM), the Viterbi, BCJR, and Baum-
Welch algorithms, algorithms for machine learning, Wiener and Kalman
filters, and queueing and loss networks are treated in detail. The book
will be useful to students and researchers in such areas as
communications, signal processing, networks, machine learning,
bioinformatics, econometrics and mathematical finance. With a
solutions manual, lecture slides, supplementary materials and MATLAB
programs all available online, it is ideal for classroom teaching as well
as a valuable reference for professionals.
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306
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Culture - Study and teaching
Sociology - Study and teaching

Inglese

Materiale a stampa

Monografia

Description based upon print version of record.

Includes bibliographical references (p. 531-552) and index.

A Companion to Cultural Studies; Contents; List of Contributors; 1 What
it is and what it isn't; Introducing... Cultural Studies; Part I: Disciplines;
2 Interdisciplinarity; 3 Is there a Cultural Studies of Law?; 4 The
Renewal of the Cultural in Sociology; 5 Sociology, Cultural Studies, and
Disciplinary Boundaries; 6 Notes on the Traffic between Cultural Studies
and Science and Technology Studies; 7 Political Economy within
Cultural Studies; 8 Cultural Studies and Philosophy: An Intervention; 9
"X" never, ever marks the spot: Archaeology and Cultural Studies

10 The Unbalanced Reciprocity between Cultural Studies and
Anthropologyl1l Media Studies and Cultural Studies: A Symbiotic
Convergence; Part Il: Places; 12 Comparative Cultural Studies
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Traditions: Latin America and the US; 13 Can Cultural Studies Speak
Spanish?; 14 Australasia; 15 Peripheral Vision: Chinese Cultural Studies
in Hong Kong; 16 Decentering the Centre: Cultural Studies in Britain

and its Legacy; 17 European Cultural Studies; Part Ill: Issue

Experts from five continents provide a thorough exploration of cultural
studies, looking at different ideas, places and problems addressed by
the field.



