
No Title Author eISBN Collection Year Textbook URL
1 Time Parallel Time Integration Gander / Lunet 978-1-61197-802-5 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978025

2
Mathematics and Finite Element Discretizations of Incompressible
Navier-Stokes Flows

Bernardi et al 978-1-61197-812-4 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978124

3
Nonlocal Integral Equation Continuum Models: Nonstandard
Interaction Neighborhoods and Finite Element Discretizations

D'Elia et al 978-1-61197-805-6 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978056

4 Design of Delay-Based Controllers for Linear Time-Invariant Systems Ramirez et al. 978-1-61197-814-8 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978148

5 Implicit-Explicit Methods for Evolutionary PDE Boscarino et al. 978-1-61197-820-9 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978209

6 Numerical Methods for Least Squares Problems, Second Edition Bjorck 978-1-61197-795-0 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611977950

7
Set-Valued, Convex, and Nonsmooth Analysis in Dynamics and
Control: An Introduction

Goebel 978-1-61197-798-1 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611977981

8 Spline Functions: Computational Methods Schumaker 978-1-61197-818-6 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978186
9 Data-Driven Methods for Dynamic Systems Bramburger 978-1-61197-816-2 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978162

10
An Introduction to Stellarators: From Magnetic Fields to Symmetries
and Optimization

Imbert-Gérard, L. 978-1-61197-822-3 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611978223

11 Error Norm Estimation in the Conjugate Gradient Algorithm Meurant / Tchy 978-1-61197-786-8 2024 https://epubs.siam.org/doi/book/10.1137/1.9781611977868
12 Rounding Errors in Algebraic Processes Wilkinson, J. H. 978-1-61197-752-3 2023 https://epubs.siam.org/doi/book/10.1137/1.9781611977523
13 Mathematical Theory of Finite Elements Demkowicz, L. 978-1-61197-773-8 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977738
14 Rough Volatility Bayer et al. 978-1-61197-778-3 2023 https://epubs.siam.org/doi/book/10.1137/1.9781611977783
15 Moment and Polynomial Optimization Nie, J. 978-1-61197-760-8 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977608

16
Introduction to Nonlinear Optimization: Theory, Algorithms, and
Applications with Python and MATLAB, Second Edition
Author: Amir Beck

Beck, A. 978-1-61197-762-2 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977622

17
Dynamics and Bifurcation in Networks: Theory and Applications of
Coupled Differential Equations

Golubitsky, M. &
Stewart, I.

978-1-61197-733-2 2023 https://epubs.siam.org/doi/book/10.1137/1.9781611977332

18 Computational Discovery on Jupyter
Calkin, Neil J., Chan,
Eunice Y S Corless

978-1-61197-750-9 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977509

19 Network Information Systems: A Dynamical Systems Approach
Haddad, W.M., Hui, Q.,
Lee, J.

978-1-61197-754-7 2023 https://epubs.siam.org/doi/book/10.1137/1.9781611977547

20 Classical Analysis of Real-Valued Functions Serov, V. S. 978-1-61197-767-7 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977677
21 Calculus for the Natural Sciences Helfgott, M. 978-1-61197-769-1 2023 T https://epubs.siam.org/doi/book/10.1137/1.9781611977691

22
Inverse Scattering Theory and Transitional Eigenvalues, Second
Edition

Cakoni, F., Colton, D.,
and Haddar, H.

978-1-61197-742-4 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977424

23 The Theory of Composites Milton, G. W. 978-1-61197-748-6 2022 https://epubs.siam.org/doi/10.1137/1.9781611977486

24 Sparse Polynomial Approximation of High-Dimensional Functions
Adcock B., Brugiapaglia,
S., Webster, C. G.

978-1-611976-88-5 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611976885

25
Mathematical Foundations of Finite Element Methods and Iterative
Solvers

Gatto, P. 978-1-611977-09-7 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611977097
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26
Advanced Reduced Order Methods and Applications in
Computational Fluid Dynamics

Rozza, G., Stabile, G.,
Ballarin, F.

978-1-61197-725-7 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977257

27 Transfinite Interpolations and Eulerian/Lagrangian Dynamics
Garon, A. & Delfour, M.
C.

978-1-611976-95-3 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611976953

28 A Variational Approach to Optimal Control of ODEs Pedregal P. 978-1-611977-11-0 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611977110

29
Business Dynamics Models: Optimization-Based One Step Ahead
Optimal Control

Bhaya, A. &
Kaszkurewicz, E.

978-1-61197-731-8 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611977318

30 Extremum Seeking Through Delays and PDEs Olivera, T. & Krstic, M. 978-1-61197-735-6 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977356

31
Iterative Methods and Preconditioners for Systems of Linear
Equations

Ciaramella, G. &
Gander, M. J.

978-1-611976-90-8 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611976908

32
Solving Nonlinear Equations with Iterative Methods: Solvers and
Examples in Julia

Kelley, C. T. 978-1-611977-27-1 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977271

33 A Toolbox for Digital Twins: From Model-Based to Data Driven Asch, M. 978-1-611976-97-7 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611976977

34
Evaluation Complexity of Algorithms for Nonconvex Optimization:
Theory, Computation, and Perspectives

Cartis et al. 978-1-611976-99-1 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611976991

35 Introduction to Numerical Linear Algebra Börgers, C. 978-1-611976-92-2 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611976922

36 How to Be Creative: A Practical Guide for the Mathematical Sciences
Higham, N. &
Sherwood, D.

978-1-611977-03-5 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977035

37 Foundations of Computational Imaging: A Model-Based Approach Bouman, C. 978-1-611977-13-4 2022 T https://epubs.siam.org/doi/book/10.1137/1.9781611977134

38 A Journey through the History of Numerical Linear Algebra Brezinski et al. 978-1-611977-23-3 2022 https://epubs.siam.org/doi/book/10.1137/1.9781611977233

39 Numerical Linear Algebra and Optimization
Gill, P. E., Murray, W.,
Wright, M. H.

978-1-611976-57-1 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976571

40 Mathematical Elasticity, Volume I: Three-Dimensional Elasticity Ciarlet, P. 978-1-611976-78-6 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976786

41 Mathematical Elasticity, Volume II: Theory of Plates Ciarlet, P. 978-1-611976-80-9 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976809
42 Mathematical Elasticity, Volume III: Theory of Shells Ciarlet, P. 978-1-611976-82-3 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976823

43 Basics and Trends in Sensitivity Analysis: Theory and Practice in R
Da Veiga, S., Gamboa,
F., Iooss, B. and Prieur,
C

978-1-611976-69-4 2021 https://epubs.siam.org/doi/book/10.1137/1.9781611976694

44 Methods in Computational Science Hoffman, J. 978-1-611976-72-4 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976724

45 Computed Tomography: Algorithms, Insight, and Just Enough Theory Hansen et al 978-1-611976-67-0 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976670

46
Lectures on Stochastic Programming: Modeling and Theory, Third
Ed.

Shapiro et al. 978-1-611976-59-5 2021 https://epubs.siam.org/doi/book/10.1137/1.9781611976595

47 Modern Nonconvex Nondifferentiable Optimization Cui, Y. & Pang, J. 978-1-611976-74-8 2021 https://epubs.siam.org/doi/book/10.1137/1.9781611976748

48
An Introduction to the Numerical Simulation of Stochastic
Differential Equations

Higham, D. & Kloeden,
P.

978-1-611976-43-4 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976434

49
Sparse Solutions of Underdetermined Linear Systems and Their
Applications

Lai, M. & Wang, Y. 978-1-611976-51-9 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976519

50 Metabolic Networks, Elementary Flux Modes, and Polyhedral Cones Klapper et al. 978-1-611976-53-3 2021 https://epubs.siam.org/doi/book/10.1137/1.9781611976533

51 Matrix Analysis and Computations Bai, Z. & Pan, J. 978-1-611976-63-2 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976632



52
Numerical Continuation and Bifurcation in Nonlinear Partial
Differential Equations

Uecker, H. 978-1-611976-61-8 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976618

53 Locally Convex Spaces and Harmonic Analysis: An Introduction Ciarlet, P. 978-1-611976-65-6 2021 T https://epubs.siam.org/doi/book/10.1137/1.9781611976656

54 Solving Problems in Multiply Connected Domains Crowdy, D. 978-1-611976-15-1 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976151

55
The Classical Moment Problem and Some Related Questions in
Analysis

Akhieser, N. I. 978-1-611976-39-7 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976397

56 Interpolatory Methods for Model Reduction
Antoulas, A., Beattie, C.,
Gugercin, S.

978-1-611976-08-3 2020 T https://epubs.siam.org/doi/book/10.1137/1.9781611976083

57
Practical Methods for Optimal Control Using Nonlinear
Programming, Third Edition

Betts, J. 978-1-61197-619-9 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976199

58 Observability: A New Theory Based on the Group of Invariance Martinelli, A. 978-1-611976-25-0 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976250

59 Nonnegative Matrix Factorization Gilles, N. 978-1-611976-41-0 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976410
60 Riemann Problems and Jupyter Solutions LeVeque, R. et al. 978-1-611976-21-2 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976212
61 Location Estimation from the Ground Up Toledo, S. 978-1-611976-29-8 2020 T https://epubs.siam.org/doi/book/10.1137/1.9781611976298

62
Mining Imperfect Data: With Examples in R and Python, Second
Edition

Pearson, R. K. 978-1-611976-27-4 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976274

63
Data Clustering: Theory, Algorithms, and Applications, Second
Edition

Gan, G., Ma, C. & Wu, J. 978-1-611976-33-5 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976335

64 Algorithms from THE BOOK Lange, K. 978-1-611976-17-5 2020 T https://epubs.siam.org/doi/book/10.1137/1.9781611976175

65
PETSc for Partial Differential Equations: Numerical Solutions in C and
Python

Bueler, E. 978-1-611976-31-1 2020 T https://epubs.siam.org/doi/book/10.1137/1.9781611976311

66
A Software Repository for Gaussian Quadratures and Christoffel
Functions

Gautschi, W. 978-1-611976-35-9 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976359

67 Numerical Homogenization by Localized Orthogonal Decomposition Malqvist & Peterseim 978-1-611976-45-8 2020 https://epubs.siam.org/doi/book/10.1137/1.9781611976458

68 Nonlocal Modeling, Analysis, and Computation Du, Q. 978-1-611975-62-8 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975628

69 The Cahn-Hilliard Equation: Recent Advances and Applications Miranville, A. 978-1-61197-592-5 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975925

70 Fast Direct Solvers for Elliptic PDEs Martinsson, P. 978-1-611976-04-5 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611976045

71 Practical Optimization
Gill, P. E., Murray, W.,
Wright, M. H.

978-1-611975-60-4 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975604

72
Mastering Frequency Domain Techniques for the Stability Analysis of
LTI Time Delay Systems

Sipahi, R. 978-1-611975-72-7 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975727

73 An Introduction to Compressed Sensing Vidyasagar, M. 978-1-611976-12-0 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611976120

74 Passive Network Synthesis: An Approach to Classification
Morelli, A.  and Smith,
M. C.

978-1-611975-82-6 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975826

75 Optimization Based Sliding Mode Control Ferrara et al. 978-1-611975-84-0 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975840

76
Piecewise Affine Control: Continuous-Time, Sampled-Data, and
Networked Systems

Rodrigues, L., Samadi,
B., and Moarref, M.

978-1-611975-90-1 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975901

77
Introduction to Optimization and Hadamard Semidifferential
Calculus, Second Edition

Delfour, M. C. 978-1-611975-96-3 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975963

78 Numerical Analysis: Theory and Experiments Sutton, B. 978-1-611975-70-3 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975703



79
Theory and Numerical Approximations of Fractional Integrals and
Derivatives

Li, C. & Cai, M. 978-1-611975-88-8 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975888

80
Approximation Theory and Approximation Practice, Extended
Edition

Trefethen, L. N. 978-1-611975-94-9 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975949

81
Complex Variables and Analytic Functions: An Illustrated
Introduction

Fornberg & Piret 978-1-61197-598-7 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975987

82 Handbook of Writing for the Mathematical Sciences, Third Edition
Higham, N.

978-1-611976-10-6 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611976106

83
Bits and Bugs: A Scientific and Historical Review of Software Failures
in Computational Science

Huckle, T. and Neckel T. 978-1-611975-56-7 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975567

84 Introduction to High Performance Scientific Computing D. L. Chopp 978-1-611975-64-2 2019 T https://epubs.siam.org/doi/book/10.1137/1.9781611975642
85 A Mathematical Introduction to Electronic Structure Theory Lin, L. and Lu, J. 978-1-611975-80-2 2019 https://epubs.siam.org/doi/book/10.1137/1.9781611975802

86 Mathematics Motivated by the Social and Behavioral Sciences Saari, D. G. 978-1-611975-18-5 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975185

87 Solitons in Two-Dimensional Shallow Water Kodama, Y. 978-1-611975-52-9 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975529
88 Finite Element Exterior Calculus Arnold, D. N. 978-1-611975-54-3 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975543
89 Linear Stochastic Systems Caines, P. E. 978-1-611974-71-3 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611974713
90 Mathematical Models and Their Analysis Wan, F. Y. M. 978-1-611975-27-7 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975277

91
Scientific Computing: An Introductory Survey, Revised Second
Edition

Heath, M. T. 978-1-611975-58-1 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975581

92
Numerical Methods for Conservation Laws: From Analysis to
Algorithms

Hesthaven, J. S. 978-1-611975-10-9 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975109

93 Computational Uncertainty Quantification for Inverse Problems Bardsley, J. M. 978-1-611975-38-3 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975383

94
Frequency Domain Techniques for H∞ Control of Distributed
Parameter Systems

Özbay, H., Gümüᶊsoy,
S., Kashima, K. &
Yamamoto, Y.

978-1-611975-40-6 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975406

95
Numerical Analysis of Partial Differential Equations Using Maple and
MATLAB

Gander, M. J. and Kwok.
F.

978-1-611975-31-4 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975314

96 Core Chasing Algorithms for the Eigenvalue Problem

Aurentz, Jared L., Mach,
Thomas,  Robol,
Leonardo,  Vendebril,
Raf, and  Watkins, David
S.

978-1-611975-34-5 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975345

97
Structure-Preserving Doubling Algorithms for Nonlinear Matrix
Equations

Huang, T.,  Li, R. & Lin,
W.

978-1-611975-36-9 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975369

98 Introduction to the Scenario Approach Campi, M and Garatti, S. 978-1-611975-44-4 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975444

99 Linear Algebra and Matrices
Friedland, S. and
Aliabadi, M.

978-1-611975-14-7 2018 T https://epubs.siam.org/doi/book/10.1137/1.9781611975147

100 Computational Mathematics with SageMath  Zimmerman, P. et al. 978-1-611975-46-8 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975468
101 A Software Repository for Orthogonal Polynomials Gautschi, W. 978-1-611975-22-2 2018 https://epubs.siam.org/doi/book/10.1137/1.9781611975222
102 Analysis of Hydrodynamic Models Constantin, P. 978-1-611974-80-5 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974805

103 Elementary Numerical Analysis: An Algorithmic Approach
Conte, S. D.  & de Boor,
C.

978-1-611975-20-8 2017 T https://epubs.siam.org/doi/book/10.1137/1.9781611975208



104 Model Reduction and Approximation: Theory and Algorithms
Benner, P., Cohen, A.,
Ohlberger, M., Willcox,
K. E. editors

978-1-611974-82-9 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974829

105 Formulation and Numerical Solution of Quantum Control Problems
Borzì, A., Ciaramella, G.
& Sprengel, M.

978-1-611974-84-3 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974843

106 Vector Extrapolation Methods with Applications Sidi, A. 978-1-611974-96-6 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974966
107 High-Gain Observers in Nonlinear Feedback Control Khalil, H. K. 978-1-611974-86-7 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974867
108 Differential Dynamical Systems, Revised Edition Meiss, J. D. 978-1-611974-64-5 2017 T https://epubs.siam.org/doi/book/10.1137/1.9781611974645

109 Credit Scoring and Its Applications, Second Edition
Thomas, L., Crook, J., &
Edelman, D.

978-1-611974-56-0 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974560

110
Introduction to Data Analysis and Uncertainty Quantification for
Inverse Problems

Tenorio. L. 978-1-611974-92-8 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974928

111 Advances and Trends in Optimization with Engineering Applications
Terlaky, T., Anjos, M. F.,
Ahmed, S., editors

978-1-611974-68-3 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974683

112 First-Order Methods in Optimization Beck, A. 978-1-611974-99-7 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974997
113 Tensor Analysis: Spectral Theory and Special Tensors Qi, L. and Luo, Z. 978-1-611974-75-1 2017 T https://epubs.siam.org/doi/book/10.1137/1.9781611974751
114 A Taste of Inverse Problems: Basic Theory and Examples Hanke, M. 978-1-611974-94-2 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974942

115 Computing Highly Oscillatory Integrals
Deaño, A., Huybrechs,
D., and Iserles, A.

978-1-611975-12-3 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611975123

116 Exploring ODEs
Trefethen, L. N.,
Birkisson, Á. & Driscoll,
T. A.

978-1-611975-16-1 2017 T https://epubs.siam.org/doi/book/10.1137/1.9781611975161

117 Iterative Solution of Symmetric Quasi-Definite Linear Systems Orban, D. and Arioli, M. 978-1-611974-73-7 2017 https://epubs.siam.org/doi/book/10.1137/1.9781611974737

118 Inverse Scattering Theory and Transmission Eigenvalues
Cakoni, F., Colton, D.,
and Haddar, H.

978-1-611974-46-1 2016 https://epubs.siam.org/doi/book/10.1137/1.9781611974461

119 Phylogeny: Discrete and Random Processes in Evolution Steel, M. 978-1-611974-48-5 2016 https://epubs.siam.org/doi/book/10.1137/1.9781611974485

120 Stochastic Systems: Estimation, Identification, and Adaptive Control
Kumar, P. R. and
Varaiya, P.

978-1-611974-26-3 2016 https://epubs.siam.org/doi/book/10.1137/1.9781611974263

121 Discourse on Fourier Series Lanczos, C. 978-1-611974-52-2 2016 https://epubs.siam.org/doi/book/10.1137/1.9781611974522

122 AIMD Dynamics and Distributed Resource Allocation
Corless, M., King, C.,
Shorten, R., and Wirth,
F.

978-1-611974-22-5 2016 https://epubs.siam.org/doi/book/10.1137/1.9781611974225

123 Game Theory with Engineering Applications Bauso, D. 978-1-611974-28-7 2016 T https://epubs.siam.org/doi/book/10.1137/1.9781611974287

124 Data Assimilation: Methods, Algorithms, and Applications
Asch, Mark, Bocquet,
Marc & Nodet, Maëlle

978-1-611974-54-6 2016 T https://epubs.siam.org/doi/book/10.1137/1.9781611974546

125
Lectures on BSDEs, Stochastic Control, and Stochastic Differential
Games with Financial Applications

Carmona, R. 978-1-611974-24-9 2016 T https://epubs.siam.org/doi/book/10.1137/1.9781611974249
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