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	â€‹This book collects some recent developments in stochastic control theory with applications to financial mathematics. We first address standard stochastic control problems from the viewpoint of the recently developed weak dynamic programming principle. A special emphasis is put on the regularity issues and, in particular, on the behavior of the value function near the boundary. We then provide a quick review of the main tools from viscosity solutions which allow to overcome all regularity problems. We next address the class of stochastic target problems which extends in a nontrivial way the standard stochastic control problems. Here the theory of viscosity solutions plays a crucial role in the derivation of the dynamic programming equation as the infinitesimal counterpart of the corresponding geometric dynamic programming equation. The various developments of this theory have been stimulated by applications in finance and by relevant connections with geometric flows. Namely, the second order extension was motivated by illiquidity modeling, and the controlled loss version was introduced following the problem of quantile hedging. The third part specializes to an overview of Backward stochastic differential equations, and their extensions to the quadratic case.â€‹
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MacRuby in ActionManning Publications, 2012

	For developers who have learned the elegant and highly productive Ruby language, it can be a real drag to switch back to a traditional static programming tool like Objective-C. MacRuby, a Ruby 1.9 implementation that sits directly on the Mac OS X core, gives Rubyists the potential to code Cocoa apps without sacrificing the language features...
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Beginning Entity Framework Core 2.0: Database Access from .NETApress, 2018

	
		Use the valuable Entity Framework Core 2.0 tool in ASP.NET and the .NET Framework to eliminate the tedium around accessing databases and the data they contain.

		

		Entity Framework Core 2.0 greatly simplifies access to relational databases such as SQL Server that are commonly deployed in corporate settings. By...
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Data Warehousing and Knowledge Discovery: 6th International Conference, DaWaK 2004Springer, 2004

	Within the last few years, data warehousing and knowledge discovery technology has established itself as a key technology for enterprises that wish to improve the quality of the results obtained from data analysis, decision support, and the automatic extraction of knowledge from data.


	The 6th International Conference on Data...
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Developing Applications for the Cloud on the Microsoft Windows Azure Platform (Patterns & Practices)Microsoft Press, 2010

	Windows Azure is a highly scalable, robust, and cost-effective solution for the deployment of applications and services—for organizations and enterprises of all sizes, and in all types of markets. My task at Microsoft is to ensure that developers can help these organizations and enterprises to achieve their goals by quickly and easily...
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Thermodynamics of Natural SystemsCambridge University Press, 2005
'This is an excellent text of use to earth science senior undergraduates and graduates that need to develop a thorough understanding of thermodynamics.’?Geoscientist     

Thermodynamics deals with energy levels and the transfer of energy between states of matter, and is therefore fundamental to all branches of science. This new...
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Human Physiology: An Integrated Approach (6th Edition)Pergamon, 2012

	Human Physiology: An Integrated Approach broke ground with its thorough coverage of molecular physiology seamlessly integrated into a traditional homeostasis-based systems approach. The newly revised Sixth Edition introduces a major reorganization of the early chapters to provide the best foundation for the...






	





©2021 LearnIT (support@pdfchm.net) - Privacy Policy
