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Elementary Calculus

of Financial Mathematics

A. J. Roberts

This book introduces the fascinating area of
financial mathematics and its calculus in an
accessible manner geared toward
undergraduate students. Among the topics
covered are the binomial lattice model for
evaluating financial options, the Black—Scholes
and Fokker—Planck equations, and the
interpretation of Ito’s formula in financial

applications.

2008 - xii + 128 pages - Softcover
ISBN 978-0-898716-67-2 - List Price $59.00
SIAM Member Price $41.30 - Code MMI5

Introduction to Interval Analysis
Ramon E. Moore, R. Baker Kearfott,

and Michael J. Cloud

This unique book provides an introduction to
a subject whose use has steadily increased
over the past 40 years. An update of Ramon
Moore’s previous books on the topic, it
provides broad coverage of the subject as well
as the historical perspective of one of the
originators of modern interval analysis.

2009 - xii + 223 pages - Softcover
ISBN 978-0-898716-69-6 - List Price $72.00
SIAM Member Price $50.40 - Code OT |10

Generalized Inverses

of Linear Transformations
Stephen L. Campbell and Carl D. Meyer
This book is an excellent reference for
researchers and students who need or want
more than just the most basic elements. First
published in 1979, the book remains up-to-
date and readable; it includes chapters on
Markov Chains and the Drazin inverse
methods that have become significant to many
problems in applied mathematics.

2008 - xx + 272 pages * Softcover
ISBN 978-0-898716-71-9 - List Price $68.00
SIAM Member Price $47.60 - Code CL56

Introduction to Derivative-Free
Optimization

Andrew R. Conn, Katya Scheinberg,
and Luis N. Vicente

The absence of derivatives, often combined with
the presence of noise or lack of smoothness, is a
major challenge for optimization. This book
explains how sampling and model techniques are
used in derivative-free methods and how these
methods are designed to efficiently and rigorously
solve optimization problems.

2009 - xii + 277 pages - Softcover
ISBN 978-0-898716-68-9 - List Price $73.00
SIAM Member Price $51.10 - Code MP08

UAV Cooperative Decision and
Control: Challenges and Practical
Approaches

Edited by Tal Shima and Steven J. Rasmussen
This book provides an authoritative reference on
cooperative decision and control of Unmanned
aerial vehicles (UAVs) and the means available to
solve problems involving them.

2008 - xxii + 164 pages - Hardcover
ISBN 978-0-898716-64-1 - List Price $85.00
SIAM Member Price $59.50 - Code DCI8

Feedback Systems:

Input-Output Properties

Charles A. Desoer and M. Vidyasagar
This book was the first and remains the only
book to give a comprehensive treatment of the
behavior of linear or nonlinear systems when
they are connected in a closed-loop fashion,
with the output of one system forming the input
of the other.

2008 - xx + 264 pages - Softcover
ISBN 978-0-898716-70-2 - List Price $65.00
SIAM Member Price $45.50 - Code CL55
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