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Theory and application of a variety of mathematical techniques in economics are presented in this

volume. Topics discussed include: martingale methods, stochastic processes, optimal stopping, the

modeling of uncertainty using a Wiener process, ItÃ´'s Lemma as a tool of stochastic calculus, and

basic facts about stochastic differential equations. The notion of stochastic ability and the methods

of stochastic control are discussed, and their use in economic theory and finance is illustrated with

numerous applications. The applications covered include: futures, pricing, job search, stochastic

capital theory, stochastic economic growth, the rational expectations hypothesis, a stochastic

macroeconomic model, competitive firm under price uncertainty, the Black-Scholes option pricing

theory, optimum consumption and portfolio rules, demand for index bonds, term structure of interest

rates, the market risk adjustment in project valuation, demand for cash balances and an asset

pricing model.

Series: Advanced Textbooks in Economics (Book 17)

Hardcover: 303 pages

Publisher: North Holland (February 15, 1988)

Language: English

ISBN-10: 0444862013

ISBN-13: 978-0444862013

Product Dimensions:  6.1 x 0.8 x 9.2 inches

Shipping Weight: 1.5 pounds (View shipping rates and policies)

Average Customer Review: Be the first to review this item

Best Sellers Rank: #511,933 in Books (See Top 100 in Books)   #50 inÂ Books > Science & Math >

Mathematics > Applied > Stochastic Modeling   #104 inÂ Books > Textbooks > Business & Finance

> Banking   #209 inÂ Books > Textbooks > Business & Finance > Economics > Economic Theory

Stochastic Methods in Economics and Finance, Volume 17 (Advanced Textbooks in Economics)

Elementary Stochastic Calculus With Finance in View (Advanced Series on Statistical Science &

Applied Probability, Vol 6) (Advanced Series on Statistical Science and Applied Probability)

Stochastic Integration in Banach Spaces: Theory and Applications (Probability Theory and

Stochastic Modelling) Engineering Uncertainty and Risk Analysis, Second Edition: A Balanced

Approach to Probability, Statistics, Stochastic Models, and Stochastic Differential Equations

http://ebooksreps.com/en-us/read-book/03vpJ/stochastic-methods-in-economics-and-finance-volume-17-advanced-textbooks-in-economics.pdf?r=3sjWtah60fWTqUsf9ljjo%2BlzGkN1W3mrJ5ixxdlGZkw%3D


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

Applications (SIAM Series on Financial Mathematics) Modeling Structured Finance Cash Flows with

MicrosoftÂ Excel: A Step-by-Step Guide (Wiley Finance) Stochastic Models, Information Theory,

and Lie Groups, Volume 2: Analytic Methods and Modern Applications (Applied and Numerical

Harmonic Analysis) Engineering Economics and Finance for Transportation Infrastructure (Springer

Tracts on Transportation and Traffic) Fine Art and High Finance: Expert Advice on the Economics of

Ownership Advanced Mathematics for Engineers with Applications in Stochastic Processes.

Aliakbar Montazer Haghighi, Jian-Ao Lian, Dimitar P. Mishev (Mathematics Research

Developments) Numerical Analysis for Engineers: Methods and Applications, Second Edition

(Textbooks in Mathematics) Modeling and Control of Discrete-event Dynamic Systems: with Petri

Nets and Other Tools (Advanced Textbooks in Control and Signal Processing) Genetic Algorithms:

Concepts and Designs (Advanced Textbooks in Control and Signal Processing) Power Electronic

Converters Modeling and Control: with Case Studies (Advanced Textbooks in Control and Signal

Processing) High Throughput Screening: Methods and Protocols (Methods in Molecular Biology)

(Methods in Molecular Biology, 190) Wetland Economics, 1989-1993: A Selected, Annotated

Bibliography (Bibliographies and Indexes in Economics and Economic History) Stochastic Models,

Volume 2 (Handbooks in Operations Research and Management Science) Advances in Chemical

Physics, Volume 15: Stochastic Processes in Chemical Physics (v. 15) Lab Values: 137 Values You

Must Know to Easily Pass the NCLEX! (Nursing Review and RN Content Guide, Registered Nurse,

Practitioner, Study Guide, Laboratory Medicine Textbooks, Exam Prep) (Volume 1) Lead

Generation: Methods and Strategies, Volume 67 (Methods and Principles in Medicinal Chemistry) 

http://ebooksreps.com/en-us/dmca

