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The heart of the book is the development of a short-time asymptotic expansion for the heat kernel. This is
explained in detail and explicit examples of some advanced calculations are given. In addition some
advanced methods and extensions, including path integrals, jump diffusion and others are presented.

The book consists of four parts: Analysis, Geometry, Perturbations and Applications. The first part shortly
reviews of some background material and gives an introduction to PDEs. The second part is devoted to a
short introduction to various aspects of differential geometry that will be needed later. The third part and
heart of the book presents a systematic development of effective methods for various approximation schemes
for parabolic differential equations. The last part is devoted to applications in financial mathematics, in
particular, stochastic differential equations.

Although this book is intended for advanced undergraduate or beginning graduate students in, it should also
provide a useful reference for professional physicists, applied mathematicians as well as quantitative analysts
with an interest in PDEs.
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From reader reviews:

Michael Banks:

Within other case, little men and women like to read book Heat Kernel Method and its Applications. You
can choose the best book if you love reading a book. So long as we know about how is important a new book
Heat Kernel Method and its Applications. You can add information and of course you can around the world
by way of a book. Absolutely right, simply because from book you can learn everything! From your country
till foreign or abroad you will be known. About simple factor until wonderful thing you are able to know
that. In this era, we could open a book or perhaps searching by internet system. It is called e-book. You can
utilize it when you feel uninterested to go to the library. Let's study.

Felix Smith:

Reading a reserve can be one of a lot of action that everyone in the world really likes. Do you like reading
book therefore. There are a lot of reasons why people love it. First reading a guide will give you a lot of new
data. When you read a reserve you will get new information mainly because book is one of various ways to
share the information or maybe their idea. Second, looking at a book will make a person more imaginative.
When you reading through a book especially tale fantasy book the author will bring you to imagine the story
how the personas do it anything. Third, it is possible to share your knowledge to other individuals. When you
read this Heat Kernel Method and its Applications, it is possible to tells your family, friends and soon about
yours book. Your knowledge can inspire different ones, make them reading a guide.

Sharon Scott:

A lot of people always spent their free time to vacation or even go to the outside with them family or their
friend. Are you aware? Many a lot of people spent they free time just watching TV, as well as playing video
games all day long. If you wish to try to find a new activity that is look different you can read some sort of
book. It is really fun for yourself. If you enjoy the book that you simply read you can spent all day long to
reading a publication. The book Heat Kernel Method and its Applications it doesn't matter what good to
read. There are a lot of folks that recommended this book. We were holding enjoying reading this book.
When you did not have enough space to bring this book you can buy the e-book. You can m0ore quickly to
read this book out of your smart phone. The price is not to cover but this book offers high quality.

Alvin Reed:

Many people spending their moment by playing outside using friends, fun activity along with family or just
watching TV 24 hours a day. You can have new activity to enjoy your whole day by looking at a book. Ugh,
do you think reading a book can definitely hard because you have to accept the book everywhere? It okay
you can have the e-book, having everywhere you want in your Smartphone. Like Heat Kernel Method and its
Applications which is keeping the e-book version. So , why not try out this book? Let's find.
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