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	In financial and actuarial modeling and other areas of application, stochastic differential equations with jumps have been employed to describe the dynamics of various state variables. The numerical solution of such equations is more complex than that of those only driven by Wiener processes, described in Kloeden & Platen: Numerical Solution of Stochastic Differential Equations (1992). The present monograph builds on the above-mentioned work and provides an introduction to stochastic differential equations with jumps, in both theory and application, emphasizing the numerical methods needed to solve such equations. It presents many new results on higher-order methods for scenario and Monte Carlo simulation, including implicit, predictor corrector, extrapolation, Markov chain and variance reduction methods, stressing the importance of their numerical stability. Furthermore, it includes chapters on exact simulation, estimation and filtering. Besides serving as a basic text on quantitative methods, it offers ready access to a large number of potential research problems in an area that is widely applicable and rapidly expanding.
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				Higher Engineering Mathematics has helped thousands of students to succeed in their exams by developing problem-solving skills, It is supported by over 600...
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				This is an introductory text for beginners who have a basic knowledge of complex analysis, functional analysis and partial differential equations. Riemann and...
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				The purpose of this book is to present typical methods (including rescaling methods) for the examination of the behavior of solutions of nonlinear partial di...

			

		
			



								





	

	

		Add Comment



		
					Click here to post a comment



	
		 Cancel reply
Comment
Name * 

Email * 

Website 

 Save my name, email, and website in this browser for the next time I comment.

 



	

			
		
		
	



	
	
		
			
				
									
					
										

											
							Ordinary Differential Equations Mathematical Tools for Physicists PDF						

					
											
							Numerical Analysis of Partial Differential Equations PDF						

					
				
					
						
						
						Comment						
						
																			
					


			

		

	
					

			


		





	

	

					
	



		
		Recent Posts

			
					Heat Transfer Physics 2nd Edition By Massoud Kaviany PDF
									
	
					Lavin’s Radiography for Veterinary Technicians, 6th Edition by Marg Brown PDF
									
	
					Principles of Physics, 10th Edition by David Halliday PDF
									
	
					The Dog Behavior Problem Solver by Teoti Anderson PDF
									
	
					Small Animal Cardiovascular Medicine by Mark D. Kittleson PDF
									



		
Popular
	
					Mechanics of Solids
			
	
					Plumbs Veterinary Drug Handbook ,9th edition
			
	
					Laplace Transforms and Their Applications to Differential Equations PDF
			
	
					Nonlinear Ordinary Differential Equations An Introduction for Scientists and Engineers 4th Edition PDF
			
	
					Handbook of Veterinary Drugs, 5th Edition
			


		
		
	



			
	
		
	



	


    
	

					

	
					
							

					
							

					
							

					
							

			


		
					

	
		
			
									
									Copyright © 2024. All Rights Rreserved by PDF Grip.

							

			
									
																

			
						
		

	




	    
	

	











