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This book gives an overview of affine diffusions, from Ornstein-Uhlenbeck processes to Wishart processes
and it considers some related diffusions such as Wright-Fisher processes. It focuses on different simulation
schemes for these processes, especially second-order schemes for the weak error. It also presents some
models, mostly in the field of finance, where these methods are relevant and provides some numerical
experiments.

The book explains the mathematical background to understand affine diffusions and analyze the accuracy of
the schemes.
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From reader reviews:

Wanda Woods:

Now a day people that Living in the era everywhere everything reachable by connect with the internet and
the resources inside can be true or not need people to be aware of each information they get. How many
people to be smart in having any information nowadays? Of course the solution is reading a book. Looking at
a book can help individuals out of this uncertainty Information specifically this Affine Diffusions and
Related Processes: Simulation, Theory and Applications (Bocconi & Springer Series) book as this book
offers you rich info and knowledge. Of course the knowledge in this book hundred % guarantees there is no
doubt in it everbody knows.

Veronica Roberts:

Typically the book Affine Diffusions and Related Processes: Simulation, Theory and Applications (Bocconi
& Springer Series) has a lot details on it. So when you check out this book you can get a lot of benefit. The
book was written by the very famous author. Tom makes some research before write this book. This
particular book very easy to read you can obtain the point easily after scanning this book.

Rose Taylor:

You could spend your free time to read this book this publication. This Affine Diffusions and Related
Processes: Simulation, Theory and Applications (Bocconi & Springer Series) is simple to bring you can read
it in the playground, in the beach, train as well as soon. If you did not have got much space to bring often the
printed book, you can buy often the e-book. It is make you better to read it. You can save the particular book
in your smart phone. Consequently there are a lot of benefits that you will get when you buy this book.

Carl Terrell:

Some individuals said that they feel fed up when they reading a reserve. They are directly felt the item when
they get a half elements of the book. You can choose often the book Affine Diffusions and Related
Processes: Simulation, Theory and Applications (Bocconi & Springer Series) to make your own personal
reading is interesting. Your personal skill of reading talent is developing when you like reading. Try to
choose straightforward book to make you enjoy to read it and mingle the impression about book and
studying especially. It is to be initial opinion for you to like to start a book and go through it. Beside that the
e-book Affine Diffusions and Related Processes: Simulation, Theory and Applications (Bocconi & Springer
Series) can to be your friend when you're really feel alone and confuse with what must you're doing of the
time.
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