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Time–Frequency and Time–Scale Methods
Adaptive Decompositions, Uncertainty Principles, 
and Sampling
JEFFREY A. HOGAN, University of Arkansas, Fayetteville, AK; 
JOSEPH D. LAKEY, New Mexico State University, Las Cruces, NM

“[The] book under review is written from a relatively novel 
perspective: its goal is to carefully and deeply study the similarities 
and differences between time-frequency and time-scale methods. 
Thus, one may view the present book as a continuation of the 
famous textbook of Ingrid Daubechies [Ten Lectures on Wavelets].... 
In my opinion, the two books nicely complement each other and 
both are a ‘must have’ for everyone who is interested in a deeper 
understanding of time-frequency and time-scale methods.”   
—ZENTRALBLATT MATH

2005 XXII/390 PP., 22 ILLUS./HARDCOVER
ISBN 10: 0817642765/ISBN 13: 9780817642761/$74.95

A Software-Defi ned GPS and Galileo Receiver
A Single-Frequency Approach
DENNIS M. AKOS, University of Colorado, Boulder; KAI BORRE ; 
NICOLAJ BERTELSEN; PETER RINDER; SØREN H. JENSEN, 
all, Aalborg University, Denmark

This book and companion DVD provide hands-on exploration of new 
technologies in the rapidly growing fi eld of satellite navigation 
receivers. One of the unique features of the work is the interactive 
approach used, giving readers the ability to construct their own 
Global Navigation Systems (GNSS) receivers. A complete GPS 
software receiver implemented using MATLAB code as well as GPS 
and GIOVE-A signal records – available on the companion cross-
platform DVD – allows readers to change various parameters and 
immediately see their effects. 

The book is aimed at applied mathematicians, electrical engineers, 
geodesists, and graduate students. It may be used as a textbook in 
various GPS technology and signal processing courses, or as a self-
study reference for anyone working with satellite navigation 
receivers. Supplementary course material for instructors is available 
at http://gps.aau.dk/softgps.

2006/200 PP., 98 ILLUS./SOFTCOVER WITH DVD
ISBN 10: 0817643907/ISBN 13: 9780817643904/$79.95

Advances in Mathematical Finance
ROBERT J. ELLIOTT, University of Calgary, Calgary, AB, Canada; 
MICHAEL C. FU, University of Maryland, College Park, MD; 
ROBERT A. JARROW, Cornell University, Ithaca, NY; 
JU-YI J. YEN, Vanderbilt University, Nashville, TN (Eds.)

This self-contained volume brings together a collection of chapters 
by some of the most distinguished researchers and practitioners in 
the fi eld of mathematical fi nance and fi nancial engineering. 
Presenting state-of-the-art developments in theory and practice, the 
book has real-world applications to fi xed-income and credit risk 
models, CDO pricing, tax rebates, tax arbitrage, and tax equilibrium. 
The book will be a valuable resource for graduate students, 
researchers, and practitioners in mathematical fi nance and fi nancial 
engineering.

Contributors include: H. Albrecher, D. Brody, P. Carr, E. Eberlein, 
R J. Elliott, M. Fu, H. Geman, A. Hirsa, L. Hughston, R. Jarrow, X. Jin, 
W. Kluge, S.A. Ladoucette, A. Macrina, F. Milne, M. Musiela, P. Protter, 
W. Schoutens, E. Seneta, K. Shimbo, R. Sircar, J. van der Hoek, M. Yor, 
T. Zariphopoulou

2007/APPROX. 310 PP., 50 ILLUS./HARDCOVER
ISBN 10: 0817645446/ISBN 13: 9780817645441/$79.95 TENT.

Fourier Analysis and Convexity
LUCA BRANDOLINI, Università di Bergamo, Italy; 
LEONARDO COLZANI, GIANCARLO TRAVAGLINI; both, Università 
di Milano-Bicocca, Italy (Eds.); ALEX IOSEVICH, University of Missouri-
Columbia, Columbia, MO

Over the course of the last century, the systematic exploration 
of the relationship between Fourier analysis and other branches 
of mathematics has lead to important advances in geometry, 
number theory, and analysis, stimulated in part by Hurwitz’s proof 
of the isoperimetric inequality using Fourier series.  This unifi ed, 
self-contained book presents both a broad overview of Fourier 
analysis and convexity, as well as an intricate look at applications 
in some specifi c settings; it will be useful to graduate students 
and researchers in harmonic analysis, convex geometry, functional 
analysis, number theory, computer science, and combinatorial 
analysis.

2004 VIII/272 PP., 32 ILLUS./HARDCOVER
ISBN 10: 0817632638/ISBN 13: 9780817632632/$79.95
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