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Condition: New. Publisher/Verlag: VDM Verlag Dr. Miller | Martingale Methods and Probability
Distortion Functions | This monograph consists of three contributions to financial and insurance
mathematics. The first part considers numerical methods for dynamic portfolio optimization in
the expected utility model. It compares the martingale approach to stochastic dynamic
programming and provides new theoretical results relating to the Hyperbolic Absolute Risk
Aversion class of utility functions. The second part considers the pricing of contingent claims
using an approach developed and...
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A must buy book if you need to adding benefit. This is for anyone who statte that there had not been a well worth reading through. Its been
designed in an exceptionally straightforward way which is simply right after i finished reading this book where basically changed me
change the way i think.

-- Adrien Robel

Without doubt, this is the very best operate by any writer. This is for all those who statte that there was not a well worth reading through. I
discovered this pdf from my dad and i suggested this book to find out.
-- Dominique Huel
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