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This is the extended version of the Cattedra Galileiana I gave in April 2003 in Scuola Normale, Pisa. In these
notes, I give a very quick introduction to stochastic optimal control and the dynamic programming approach
to control. This is done through several important examples that arise in mathematical finance and
economics. The choice of problems is driven by my own research and the desire to illustrate the use of
dynamical programming and viscosity solutions. In particular, a great emphasis is given to the problem of
super-replication as it provides a usual application of these methods.
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From reader reviews:

Sharon Hollars:

In this 21st hundred years, people become competitive in most way. By being competitive currently, people
have do something to make them survives, being in the middle of the actual crowded place and notice
through surrounding. One thing that often many people have underestimated the idea for a while is reading.
Yeah, by reading a reserve your ability to survive boost then having chance to stand than other is high. For
yourself who want to start reading the book, we give you this Stochastic optimal control in finance
(Publications of the Scuola Normale Superiore) book as basic and daily reading reserve. Why, because this
book is greater than just a book.

Janette Collins:

The reason why? Because this Stochastic optimal control in finance (Publications of the Scuola Normale
Superiore) is an unordinary book that the inside of the reserve waiting for you to snap this but latter it will
zap you with the secret this inside. Reading this book close to it was fantastic author who have write the
book in such awesome way makes the content on the inside easier to understand, entertaining technique but
still convey the meaning entirely. So , it is good for you because of not hesitating having this anymore or you
going to regret it. This book will give you a lot of positive aspects than the other book include such as help
improving your ability and your critical thinking method. So , still want to hold off having that book? If I
were being you I will go to the book store hurriedly.

Victoria Owen:

The book untitled Stochastic optimal control in finance (Publications of the Scuola Normale Superiore)
contain a lot of information on the item. The writer explains the woman idea with easy method. The
language is very clear and understandable all the people, so do not really worry, you can easy to read the
idea. The book was published by famous author. The author will bring you in the new period of literary
works. It is possible to read this book because you can read more your smart phone, or model, so you can
read the book in anywhere and anytime. If you want to buy the e-book, you can wide open their official web-
site as well as order it. Have a nice read.

Miranda Wenger:

Some people said that they feel fed up when they reading a publication. They are directly felt that when they
get a half portions of the book. You can choose the book Stochastic optimal control in finance (Publications
of the Scuola Normale Superiore) to make your current reading is interesting. Your personal skill of reading
proficiency is developing when you similar to reading. Try to choose straightforward book to make you
enjoy to study it and mingle the opinion about book and looking at especially. It is to be initially opinion for
you to like to wide open a book and examine it. Beside that the guide Stochastic optimal control in finance
(Publications of the Scuola Normale Superiore) can to be your friend when you're really feel alone and



confuse using what must you're doing of these time.
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