
EX4HWAFLNT / Brownian Models of Performance and Control \ PDF

Brownian Models of Performance and ControlBrownian Models of Performance and Control

By J. Michael Harrison

Cambridge University Press Dez 2013, 2013. Buch. Book Condition: Neu. 237x160x21 mm. Neuware -
Direct and to the point, this book from one of the field's leaders covers Brownian motion and
stochastic calculus at the graduate level, and illustrates the use of that theory in various application
domains, emphasizing business and economics. The mathematical development is narrowly
focused and briskly paced, with many concrete calculations and a minimum of abstract notation.
The applications discussed include: the role of reflected Brownian motion as a storage model,
queueing model, or inventory model; optimal stopping problems for Brownian motion, including
the influential McDonald-Siegel investment model; optimal control of Brownian motion via barrier
policies, including optimal control of Brownian storage systems; and Brownian models of dynamic
inference, also called Brownian learning models, or Brownian filtering models. 205 pp. Englisch.
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A fresh electronic book with a new perspective. It is one of the most remarkable book we have go through. Your daily life period will likely be transform the
instant you full reading this article pdf.
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