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DYNAMIC  ST OC HAST IC  OPT IMIZAT ION      

Book Condition: New. Publisher/Verlag : Spring er, Berlin | Uncertainties and chang es are pervasive characteristics of modern systems involving
interactions between humans, economics, nature and technolog y. These systems are oAen too complex to allow for precise evaluations and,
as a result, the lack of proper manag ement (control) may create sig nificant risks. In order to develop robust strateg ies we need approaches
which explic itly deal with uncertainties, risks and chang ing  conditions. One rather g eneral approach is to characterize (explicitly or implicitly)
uncertainties by objec tive or subjective probabilities (measures of confidence or belief). This leads us to stochastic optimization problems
which can rarely be solved by using  the standard deterministic optimization and optimal control methods. In the stochastic optimization the
accent is on problems with a larg e number of deci sion and random variables, and consequently the focus ofattention is directed to eDicient
solution procedures rather than to (analytical) closed-form solu tions. Objective and constraint functions of dynamic stochastic optimization
problems have the form of multidimensional integ rals of rather involved in that may have a nonsmooth and even discontinuous character - the
teg rands typical situation for "hit-or-miss" type of decision making  problems involving  irreversibility ofdecisions or/and abrupt chang es oAhe
system. In g eneral, the exact evaluation of such functions (as is assumed in the standard optimization and control theory) is practically
impossible. Also, the problem does not oAen possess the separability properties that allow to derive the standard in control theory recursive
(Bellman) equations. | I. Dynamic Decision Problems under Uncertainty: Modeling  Aspects.- Reflections on Output Analysis for Multistag e
Stochastic Linear Prog rams.- Modeling  Support for Multistag e Recourse Problems.- Optimal Solutions for Undiscounted Variance Penalized
Markov Decision Chains.- Approximation and Optimization for Stochastic Networks.- II. Dynamic Stochastic Optimization in Finance.- Optimal
Stopping  Problem and Investment Models.- Estimating  LIBOR/Swaps Spot-Volatilities: the EpiVolatility Model.- Structured Products for...
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Seaborough Enterprises Publishing, United States, 2015. Paperback. Book Condition: New. Initial ed.. 203 x 127 mm. Language:
English . Brand New Book ***** Print on Demand *****. Hope for Autism: 10 Practical Solutions to Everyday...
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S tu d y g u id e  fo r S o c ia l S tu d ie s  fo r th e  P re s c h o o l/P rim a ry  C h ild  b y  C a ro l S e e fe ld t IS B N : 9780137152841                                               
2011. SoAcover. Book Condition: New. 8th. 8.25 x 11 in. Never HIGHLIGHT a Book Again! Includes all testable terms, concepts,
persons, places, and events. Cram101 Just the FACTS101 studyguides gives all of the outlines, highlights,...
S a v e  e B o o k »       

S e re n a d e  fo r Win d s ,  O p . 44 / B .  77:  S tu d y  S c o re                       
Petrucci Library Press, United States, 2013. Paperback. Book Condition: New. 240 x 166 mm. Language: English . Brand New
Book ***** Print on Demand *****.Dvorak composed this deservedly popular work 1878 shortly after the premiere...
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