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Asset pricing : modeling and 
estimation 

Kellerhals, B. Philipp. 2004 519.86 KEL Mathematics 
Library 

A basic course in algebraic topology Massey, William S. 1991 515.14 MAS Mathematics 
Library 

A benchmark approach to 
quantitative finance 

Platen, Eckhard. 2006 519.86 PLA Mathematics 
Library 

Binomial models in finance Van der Hoek, John., 
Elliott, Robert J. 

2006 519.86 VAN Mathematics 
Library 

Controlled Markov processes and 
viscosity solutions 

Fleming, Wendell 
Helms., Soner, H. 
Mete. 

2006 519.217 FLE Mathematics 
Library 

A course in derivative securities : 
introduction to theory and 
computation 

Back, K. 2005 519.86 BAC Mathematics 
Library 

Credit risk pricing models : theory 
and practice 

Schmid, Bernd. 2004 Processing Mathematics 
Library 

Creditrisk+ in the banking industry Gundlach, Matthias., 
Lehrbass, Frank. 

2004 519.86 CRE Mathematics 
Library 

Derivative securities and difference 
methods 

Zhu, You-lan., Wu, 
Xiaonan., Chern, I-
Liang. 

2004 519.86 ZHU Mathematics 
Library 

Discrete-time Markov control 
processes : basic optimality criteria 

HernaÌ Indez-Lerma., 
Lasserre, Jean-
Bernard. 

1996 519.217 HER Mathematics 
Library 

Electrodynamics of particles and 
plasmas 

Clemmow, P. C., 
Dougherty, J. P. 

1990 533.9 CLE Mathematics 
Library 

Elementary survey sampling Scheaffer, Richard L., 
Mendenhall, William., 
Ott, Lyman. 

2006 519.253 SCH Mathematics 
Library 

Empirical techniques in finance Bhar, Ramaprasad., 
Hamori, Shigeyuki. 

2005 519.86 BHA Mathematics 
Library 

The Fermi-Pasta-Ulam problem : a 
status report 

Gallavotti, Giovanni. 2008 517.93 FER Mathematics 
Library 

The fourth Janko group Ivanov, A. A. 2004 512.54 IVA Mathematics 
Library 
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Functional analysis Lax, Peter D. 2002 517.98 LAX Mathematics 

Library 
Fundamentals of clinical trials Friedman, Lawrence 

M., Furberg, Curt D., 
DeMets, David L. 

1998 519.24.61 FRI Mathematics 
Library 

Further topics on discrete-time 
Markov control processes 

HernaÌ Indez-Lerma., 
Lasserre, Jean-
Bernard. 

1999 519.217 HER Mathematics 
Library 

A game theory analysis of options : 
corporate finance and financial 
intermediation in continuous time 

Ziegler, Alexandre. 2004 519.86 ZIE Mathematics 
Library 

Geometric mechanics : towards a 
unifictaion of classical physics 

Talman, Richard. 2007 530.1M TAL Mathematics 
Library 

Geometry from a differentiable 
viewpoint 

McCleary, John. 1997 514 MCC Mathematics 
Library 

The geometry of four-manifolds Donaldson, S. K., 
Kronheimer, P. B. 

1997 514.76 DON Mathematics 
Library 

Hidden Markov models : estimation 
and control 

Elliott, Robert James., 
Aggoun, Lakhdar., 
Moore, John B. 

1997 519.246.8 ELL Mathematics 
Library 

Implementing models in quantitative 
finance: methods and cases 

Fusai, Gianluca., 
Roncoroni, Andrea. 

2007 519.86 FUS Mathematics 
Library 

Incomplete information and 
heterogeneous beliefs in continuous-
time finance 

Ziegler, Alexandre. 2003 519.86 ZIE Mathematics 
Library 

An initiation to logarithmic Sobolev 
inequalities 

Royer, Gilles. 2007 517.982.22 
ROY 

Mathematics 
Library 

Interest rate models : an infinite 
dimensional stochastic analysis 
perspective 

Carmona, R., 
Tehranchi, Michael. 

2006 519.86 CAR Mathematics 
Library 

Intermediate probability : a 
computational approach 

Paolella, Marc S. 2007 519.21 PAO Mathematics 
Library 

Introduction to coding theory Lint, Jacobus 
Hendricus van. 

1999 519.72 VAN Mathematics 
Library 

Introduction to dynamical systems Brin, Michael., Stuck, 
Garrett. 

2002 517.93 BRI Mathematics 
Library 

An introduction to financial option 
valuation  : mathematics, stochastics, 
and computation 

Higham, D. J. 2004 519.86 HIG Mathematics 
Library 

Introduction to mathematical statistics Hogg, Robert V., 
McKean, Joseph W., 
Craig, Allen Thornton. 

2005 519.22 HOG Mathematics 
Library 

Introduction to modular forms Lang, Serge. 1976 511.334 LAN Mathematics 
Library 

An introduction to the Heisenberg 
Group and the sub-Riemannian 
isoperimetric problem 

Capogna, Luca. 2007 514.76 INT Mathematics 
Library 

Introductory quantum mechanics Liboff, Richard L. 2003 530.1M0 LIB Mathematics 
Library 

Irrational exuberance reconsidered : 
the cross section of stock returns 

KuÌlpmann, Mathias 2004 519.86 KUL Mathematics 
Library 

Kolmogorov's heritage in 
mathematics 

Kolmogorov, A. N. 2007 92 KOL Mathematics 
Library 

Mathematical finance--Bachelier 
Congress, 2000 : selected papers 
from the First World Congress of the 
Bachelier Finance Society, Paris, 
June 29-July 1, 2000 

Geman, HeÌyette. 2002 519.86 BAC Mathematics 
Library 

Mathematical models in biology Edelstein-Keshet, 
Leah. 

2005 51.76 EDE Mathematics 
Library 

Measure, integral and probability Capinski, Marek., 
Kopp, P. E. 

2004 517.518.1 CAP Mathematics 
Library 

Number theory : an approach through 
history from Hammurapi to Legendre 

Weil, André 2007 511 WEI Mathematics 
Library 

http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780471556046
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0387985867
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780387986944
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780387986944
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540206682
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540206682
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540206682
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783527406838
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783527406838
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780521424806
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780521424806
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0198502699
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540943648
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540943648
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540223481
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540223481
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540003441
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540003441
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540003441
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780821844014
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780821844014
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540270652
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540270652
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540270652
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780470026373
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780470026373
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540641339
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0521808413
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0521547571
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0521547571
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0521547571
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0131226053
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780387078335
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783764381325
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783764381325
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783764381325
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0805387145
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540140078
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540140078
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540363491
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540363491
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540677819
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540677819
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540677819
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540677819
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9783540677819
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/0898715547
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/1852337818
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780817645656
http://unicorn.lib.ic.ac.uk/uhtbin/isbn/9780817645656


 
Numerical methods in finance and 
economics : a MATLAB-based 
introduction 

Brandimarte, Paolo. 2006 519.2.86 BRA Mathematics 
Library 

Optimal stopping rules Shiryaev, A. N. 2007 519.244.3 SHI Mathematics 
Library 

The Riemann hypothesis : a resource 
for the afficionado and virtuoso alike 

Borwein, Peter B. 2008 517.545 RIE Mathematics 
Library 

Robust portfolio optimization and 
management 

Fabozzi, Frank J. 2007 519.86 ROB Mathematics 
Library 

Schaum's outline of theory and 
problems of plane and solid analytic 
geometry 

Kindle, Joseph H. 1950 514.12 KIN Mathematics 
Library 

A second course in probability Ross, Sheldon M., 
Peköz, Erol A. 

2007 519.21 ROS Mathematics 
Library 

Semiparametric modeling of implied 
volatility 

Fengler, Matthias R. 2005 519.233.5 FEN Mathematics 
Library 

Statistical methods for survival data 
analysis 

Lee, Elisa T. 2003 519.283 LEE Mathematics 
Library 

Stochastic approximation and 
recursive algorithms and applications 

Kushner, Harold J., 
Yin, George. 

2003 519.217 KUS Mathematics 
Library 

Stochastic calculus for finance I : the 
binomial asset pricing model 

Shreve, Steven E. 2004 519.216 SHR Mathematics 
Library 

Stochastic calculus for finance II : 
continuous-time models 

Shreve, Steven E. 2004 519.216 SHR Mathematics 
Library 

Stochastic calculus of variations in 
mathematical finance 

Malliavin, Paul. 2006 519.216 MAL Mathematics 
Library 

Stochastic controls : Hamiltonian 
systems and HJB equations 

Yong, J., Zhou, Xun 
Yu. 

1999 519.217 YON Mathematics 
Library 

Stochastic portfolio theory Fernholz, Erhard 
Robert. 

2002 519.217 FER Mathematics 
Library 

Stochastic simulation : alorithms and 
analysis 

Asmussen, Søren. 2007 519.216 ASM Mathematics 
Library 

Stratified Lie groups and potential 
theory for their sub-Laplacians 

Bonfiglioli, Andrea., 
Lanconelli, E., 
Uguzzoni, F. 

2007 512.81 BON Mathematics 
Library 

Sub-Laplacians with drift on Lie 
groups of polynomial volume growth 

Alexopoulos, 
Georgios K. 

2002 512.81 ALE Mathematics 
Library 

Survival analysis : a self-learning text Kleinbaum, David G., 
Klein, Mitchel. 

2005 519.243 KLE Mathematics 
Library 

Symmetry rules : how science and 
nature are founded on symmetry 

Rosen, Joe. 2008 530.1 ROS Mathematics 
Library 

Tools for computational finance Seydel, R. 2006 519.86 SEY Mathematics 
Library 

Uncertain volatility models : theory 
and applications 

Buff, Robert. 2002 519.86 BUF Mathematics 
Library 

Visual explorations in finance : with 
self-organizing maps 

Deboeck, Guido J., 
Kohonen, Teuvo. 

1998 519.86 VIS Mathematics 
Library 

Weak convergence of financial 
markets 

Prigent, Jean-Luc. 2003 519.86 PRI Mathematics 
Library 

     
Chance : the life of games and the 
game of life 

Sa, J. P. Marques de. 2008 519.21 SA Central Library 
Level 2 Physical 
Sciences & 
Engineering book 
collection 

Probability models Haigh, John, Dr. 2002 519.2 HAI Central Library 
Level 2 Physical 
Sciences & 
Engineering book 
collection 

Sample survey : principles & methods Barnett, Vic. 2002 519.253 BAR Central Library 
Level 2 Physical 
Sciences & 
Engineering book 
collection 
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