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Call Number Location 

Bootstrap methods : a guide for 
practitioners and researchers 

Chernick, Michael R. 2008 519.271.3 CHE Mathematics 
Library

Chebyshev and Fourier spectral 
methods 

Boyd, J. P. 2001 Processing Mathematics 
Library

Commodities and commodity 
derivatives : modelling and pricing for 
agriculturals, metals, and energy 

Geman, Hélyette. 2005 519.86 GEM Mathematics 
Library 

Copula methods in finance Cherubini, Umberto., 
Luciano, Elisa., 
Vecchiato, Walter. 

2004 519.86 CHE Mathematics 
Library 

Enumeration of finite groups Blackburn, Simon R., 
Neumann, P. M., 
Venkataraman, 
Geetha. 

2007 512.542 BLA Mathematics 
Library 

Exotic option pricing and advanced 
Lévy models 

Schoutens, Wim., 
Kyprianou, Andreas., 
Wilmott, Paul. 

2005 519.217 EXO Mathematics 
Library 

Financial derivatives in theory and 
practice 

Hunt, P. J., Kennedy, 
J. E. 

2004 519.86 HUN Mathematics 
Library

Financial engineering with finite 
elements 

Topper, Jürgen. 2005 519.86 TOP Mathematics 
Library

Financial modeling of the equity 
market : from CAPM to cointegration 

Fabozzi, Frank J., 
Focardi, Sergio, Dr., 
Kolm, Petter N. 

2006 519.86 FAB Mathematics 
Library 

FX options and structured products Wystup, Uwe. 2006 519.86 WYS Mathematics 
Library

Introduction to modern portfolio 
optimization with NUOPT and S-
PLUS 

Scherer, Bernd 
Michael. 

2005 519.86 SCH Mathematics 
Library 

Kalman filtering : theory and practice 
using MATLAB 

Grewal, Mohinder S., 
Andrews, Angus P. 

2001 Processing Mathematics 
Library

Lectures on elliptic and parabolic 
equations in Sobolev spaces 

Krylov, N. V. 2008 517.982.22 
KRY 

Mathematics 
Library

Lectures on harmonic maps Schoen, R., Yau, 
Shing Tung. 

1997 Processing Mathematics 
Library

Markov decision processes : discrete 
stochastic dynamic programming 

Puterman, Martin L. 2005 519.857.3 PUT Mathematics 
Library

Modern investment management : an 
equilibrium approach 

Litterman, Robert B. 2003 519.86 LIT Mathematics 
Library

Monte Carlo strategies in scientific 
computing 

Liu, Jun S. 2008 519.245 LIU Mathematics 
Library

Non-life insurance mathematics : an 
introduction with stochastic 
processes 

Mikosch, Thomas. 2004 519.216 MIK Mathematics 
Library 

Optimal control and the calculus of 
variations 

Pinch, Enid R. 1993 Processing Mathematics 
Library

The pattern book : fractals, art, and 
nature 

Pickover, Clifford A. 1995 Processing Mathematics 
Library

Paul Wilmott on quantitative finance. 
Vol. 3 

Wilmott, Paul. 2006 Processing Mathematics 
Library

Pricing financial instruments : the 
finite difference method 

Tavella, Domingo., 
Randall, Curt. 

2000 519.86 TAV Mathematics 
Library

Resampling methods for dependent 
data 

Lahiri, S. N. 2003 519.234 LAH Mathematics 
Library

Sample survey methods and theory. 
Vol. 1, methods and applications 

Hansen, Morris H., 
Hurwitz, William N., 
Madow, William G. 

1993 519.253 HAN Mathematics 
Library 
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Complex analysis : an introduction to 
the theory of analytic functions of one 
complex variable 

Ahlfors, Lars Valerian. 1979 517.53 AHL Central Library 
Level 2 Physical 
Sciences & 
Engineering book 
collection

Elementary fluid dynamics Acheson, D. J. 1990 532.5 ACH Central Library 
Level 2 Physical 
Sciences & 
Engineering book 
collection
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