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Partial Differential Equations in Action 2022-12-08

this work is an updated version of a book evolved from courses offered on partial differential equations pdes over the last several years at
the politecnico di milano these courses had a twofold purpose on the one hand to teach students to appreciate the interplay between theory
and modeling in problems arising in the applied sciences and on the other to provide them with a solid theoretical background for numerical
methods such as finite elements accordingly this textbook is divided into two parts the first part chapters 2 to 5 is more elementary in nature
and focuses on developing and studying basic problems from the macro areas of diffusion propagation and transport waves and vibrations in
the second part chapters 6 to 10 concentrate on the development of hilbert spaces methods for the variational formulation and the analysis
of mainly linear boundary and initial boundary value problems while chapter 11 deals with vector valued conservation laws extending the
theory developed in chapter 4 the main differences with respect to the previous editions are a new section on reaction diffusion models for
population dynamics in a heterogeneous environment several new exercises in almost all chapters a general restyling and a reordering of the
last chapters the book is intended as an advanced undergraduate or first year graduate course for students from various disciplines including
applied mathematics physics and engineering

Actuarial and Financial Risks in Life Insurance, Pensions Pensions and Household
Finance 2018-02-22

this book is a printed edition of the special issue actuarial and financial risks in life insurance pensions and household finance that was
published in risks

Kolmogorov Operators and Their Applications 2009-07-28

this book examines emerging hypotheses new methods and theoretic developments in regional economic development it offers a diverse set
of case studies ranging from a focus on europe central and east asia and north america

New Directions in Regional Economic Development 2015-10-31

the analysis of pdes is a prominent discipline in mathematics research both in terms of its theoretical aspects and its relevance in
applications in recent years the geometric properties of linear and nonlinear second order pdes of elliptic and parabolic type have been
extensively studied by many outstanding researchers this book collects contributions from a selected group of leading experts who took part
in the indam meeting geometric methods in pdes on the occasion of the 70th birthday of ermanno lanconelli they describe a number of new
achievements and or the state of the art in their discipline of research providing readers an overview of recent progress and future research
trends in pdes in particular the volume collects significant results for sub elliptic equations potential theory and diffusion equations with an
emphasis on comparing different methodologies and on their implications for theory and applications
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Geometric Methods in PDE’s 2011-05-24

we call peacock an integrable process which is increasing in the convex order such a notion plays an important role in mathematical finance
a deep theorem due to kellerer states that a process is a peacock if and only if it has the same one dimensional marginals as a martingale
such a martingale is then said to be associated to this peacock in this monograph we exhibit numerous examples of peacocks and associated
martingales with the help of different methods construction of sheets time reversal time inversion self decomposability sde skorokhod
embeddings they are developed in eight chapters with about a hundred of exercises

Peacocks and Associated Martingales, with Explicit Constructions 2011-04-06

the concept of wiener chaos generalizes to an infinite dimensional setting the properties of orthogonal polynomials associated with
probability distributions on the real line it plays a crucial role in modern probability theory with applications ranging from malliavin calculus to
stochastic differential equations and from probabilistic approximations to mathematical finance this book is concerned with combinatorial
structures arising from the study of chaotic random variables related to infinitely divisible random measures the combinatorial structures
involved are those of partitions of finite sets over which mdbius functions and related inversion formulae are defined this combinatorial
standpoint which is originally due to rota and wallstrom provides an ideal framework for diagrams which are graphical devices used to
compute moments and cumulants of random variables several applications are described in particular recent limit theorems for chaotic
random variables an appendix presents a computer implementation in mathematica for many of the formulae

Wiener Chaos: Moments, Cumulants and Diagrams 2024-05-02

this comprehensive handbook deftly examines key aspects of financial integration providing an overview of contemporary research and new
perspectives employing state of the art econometric methods to obtain new empirical evidence it will be critical for designing optimal policies
and appropriate investment and risk management strategies

Handbook of Financial Integration 2019-02-19

this multi volume handbook is the most up to date and comprehensive reference work in the field of fractional calculus and its numerous
applications this first volume collects authoritative chapters covering the mathematical theory of fractional calculus including fractional order
operators integral transforms and equations special functions calculus of variations and probabilistic and other aspects

Basic Theory 2018-09-27

this book provides a thorough exposition of the main concepts and results related to various types of convergence of measures arising in
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measure theory probability theory functional analysis partial differential equations mathematical physics and other theoretical and applied
fields particular attention is given to weak convergence of measures the principal material is oriented toward a broad circle of readers
dealing with convergence in distribution of random variables and weak convergence of measures the book contains the necessary
background from measure theory and functional analysis large complementary sections aimed at researchers present the most important
recent achievements more than 100 exercises ranging from easy introductory exercises to rather difficult problems for experienced readers
are given with hints solutions or references historic and bibliographic comments are included the target readership includes mathematicians
and physicists whose research is related to probability theory mathematical statistics functional analysis and mathematical physics

Weak Convergence of Measures 2019-04-09

this monograph studies the relationships between fractional brownian motion fom and other processes of more simple form in particular this
book solves the problem of the projection of fom onto the space of gaussian martingales that can be represented as wiener integrals with
respect to a wiener process it is proved that there exists a unique martingale closest to fom in the uniform integral norm numerical results
concerning the approximation problem are given the upper bounds of distances from fom to the different subspaces of gaussian martingales
are evaluated and the numerical calculations are involved the approximations of fom by a uniformly convergent series of lebesgue integrals
semimartingales and absolutely continuous processes are presented as auxiliary but interesting results the bounds from below and from
above for the coefficient appearing in the representation of fom via the wiener process are established and some new inequalities for gamma
functions and even for trigonometric functions are obtained

Fractional Brownian Motion 2023-11-10

this gedenkschrift for peter carr our dear friend and colleague who suddenly left us on march 1 2022 was organized to honor the life and
lasting contributions of peter to quantitative finance a group of peter s co authors and professional friends contributed chapters for this
gedenkschrift shortly after his passing the papers were received by september 15 2022 and some were presented at the peter carr
gedenkschrift conference held at the robert h smith school of business on november 11 2022 the contributed papers cover a wide range of
topics corresponding to the vast range of peter s interests each paper represents new research results in recognition of peter s scholarly
activities the book serves as an important marker for the research knowledge existing at the time of the gedenkschrift s publication on a
number of topics within quantitative finance it reflects the diverse interactions between mathematics and finance and illustrates for those
interested the breadth and depth of this development the book also presents a collection of tributes to peter from family and friends
including those made at his memorial service on march 19 2022 the result is hopefully a more complete testament to a personal and
professional life well lived and unexpectedly cut short
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Peter Carr Gedenkschrift: Research Advances In Mathematical Finance 2018-09-27

the study of random growth models began in probability theory about 50 years ago and today this area occupies a central place in the
subject the considerable challenges posed by these models have spurred the development of innovative probability theory and opened up
connections with several other parts of mathematics such as partial differential equations integrable systems and combinatorics these
models also have applications to fields such as computer science biology and physics this volume is based on lectures delivered at the 2017
ams short course random growth models held january 2 3 2017 in atlanta ga the articles in this book give an introduction to the most studied
models namely first and last passage percolation the eden model of cell growth and particle systems focusing on the main research
questions and leading up to the celebrated kardar parisi zhang equation topics covered include asymptotic properties of infection times
limiting shape results fluctuation bounds and geometrical properties of geodesics which are optimal paths for growth

Random Growth Models 2018-05-26

stochastic analysis of mixed fractional gaussian processes presents the main tools necessary to characterize gaussian processes the book
focuses on the particular case of the linear combination of independent fractional and sub fractional brownian motions with different hurst
indices stochastic integration with respect to these processes is considered as is the study of the existence and uniqueness of solutions of
related sde s applications in finance and statistics are also explored with each chapter supplying a number of exercises to illustrate key
concepts presents both mixed fractional and sub fractional brownian motions provides an accessible description for mixed fractional gaussian
processes that is ideal for master s and phd students includes different hurst indices

Stochastic Analysis of Mixed Fractional Gaussian Processes 2011-04-15

this book offers an introduction to the mathematical probabilistic and numerical methods used in the modern theory of option pricing the text
is designed for readers with a basic mathematical background the first part contains a presentation of the arbitrage theory in discrete time in
the second part the theories of stochastic calculus and parabolic pdes are developed in detail and the classical arbitrage theory is analyzed in
a markovian setting by means of of pdes techniques after the martingale representation theorems and the girsanov theory have been
presented arbitrage pricing is revisited in the martingale theory optics general tools from pde and martingale theories are also used in the
analysis of volatility modeling the book also contains an introduction to Iévy processes and malliavin calculus the last part is devoted to the
description of the numerical methods used in option pricing monte carlo binomial trees finite differences and fourier transform

PDE and Martingale Methods in Option Pricing 2018-01-04

this book is concerned with the theory of stochastic processes and the theoretical aspects of statistics for stochastic processes it combines
classic topics such as construction of stochastic processes associated filtrations processes with independent increments gaussian processes
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martingales markov properties continuity and related properties of trajectories with contemporary subjects integration with respect to
gaussian processes itd integration stochastic analysis stochastic differential equations fractional brownian motion and parameter estimation
in diffusion models

Theory and Statistical Applications of Stochastic Processes 2022-10-11

the stochastic partial differential equations spdes arise in many applications of the probability theory this monograph will focus on two
particular and probably the most known equations the stochastic heat equation and the stochastic wave equation the focus is on the
relationship between the solutions to the spdes and the fractional brownian motion and related processes an important point of the analysis
is the study of the asymptotic behavior of the p variations of the solutions to the heat or wave equations driven by space time gaussian noise
or by a gaussian noise with a non trivial correlation in space the book is addressed to public with a reasonable background in probability
theory the idea is to keep it self contained and avoid using of complex techniques we also chose to insist on the basic properties of the
random noise and to detail the construction of the wiener integration with respect to them the intention is to present the proofs complete and
detailed

Stochastic Partial Differential Equations With Additive Gaussian Noise - Analysis
And Inference 2016-01-25

this monograph is a progressive introduction to non commutativity in probability theory summarizing and synthesizing recent results about
classical and quantum stochastic processes on lie algebras in the early chapters focus is placed on concrete examples of the links between
algebraic relations and the moments of probability distributions the subsequent chapters are more advanced and deal with wigner densities
for non commutative couples of random variables non commutative stochastic processes with independent increments quantum lévy
processes and the quantum malliavin calculus this book will appeal to advanced undergraduate and graduate students interested in the
relations between algebra probability and quantum theory it also addresses a more advanced audience by covering other topics related to
non commutativity in stochastic calculus lévy processes and the malliavin calculus

Probability on Real Lie Algebras 2014-03-07

this volume first introduces the mathematical tools necessary for understanding and working with a broad class of applied stochastic models
the toolbox includes gaussian processes independently scattered measures such as gaussian white noise and poisson random measures
stochastic integrals compound poisson infinitely divisible and stable distributions and processes next it illustrates general concepts by
handling a transparent but rich example of a teletraffic model a minor tuning of a few parameters of the model leads to different workload
regimes including wiener process fractional brownian motion and stable lévy process the simplicity of the dependence mechanism used in
the model enables us to get a clear understanding of long and short range dependence phenomena the model also shows how light or heavy
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distribution tails lead to continuous gaussian processes or to processes with jumps in the limiting regime finally in this volume readers will
find discussions on the multivariate extensions that admit a variety of completely different applied interpretations the reader will quickly
become familiar with key concepts that form a language for many major probabilistic models of real world phenomena but are often
neglected in more traditional courses of stochastic processes contents preliminaries random variables a summaryfrom poisson to stable
variableslimit theorems for sums and domains of attractionrandom vectorsrandom processes random processes main classesexamples of
gaussian random processesrandom measures and stochastic integralslimit theorems for poisson integralslévy processesspectral
representationsconvergence of random processesteletraffic models a model of service systemlimit theorems for the workloadmicropulse
modelspacial extensions readership graduate students and researchers in probability statistics keywords fractional brownian motion gaussian
process independently scattered measure IA vy process limit theorem long range dependence micropulse model poisson random measure
random process stable process stochastic process teletraffic model white noise wiener processkey features a thorough choice of self
contained material packed in a small volume enabling the reader to focus on really important issues and reach the frontline of research in a
pretty short timemain examples explaining the theory originating from the modern research fieldhandling full scale examples in an in depth
manner unusual for a textbook brings in a touch of research work in an otherwise routine learning methodreviews this is a nicely written book
on stochastic processes from a very special perspective on the topic inspired by the limiting behavior of a teletraffic model the richness of
this model needs to introduce many concepts of stochastic process theory which are not mainstream in the existing literature thus the book
appears as a fresh and appealing addition interested researchers in pure and applied mathematics can find a comprehensive presentation of
the topic for the first time in book format mathematical reviews clippings

Random Processes by Example 2017-10-26

a modern introduction to the poisson process with general point processes and random measures and applications to stochastic geometry

Lectures on the Poisson Process 2023-11-21

this book is a comprehensive exploration of the interplay between stochastic analysis geometry and partial differential equations pdes it aims
to investigate the influence of geometry on diffusions induced by underlying structures such as riemannian or sub riemannian geometries
and examine the implications for solving problems in pdes mathematical finance and related fields the book aims to unify the relationships
between pdes nonholonomic geometry and stochastic processes focusing on a specific condition shared by these areas known as the bracket
generating condition or hdrmander s condition the main objectives of the book are the intended audience for this book includes researchers
and practitioners in mathematics physics and engineering who are interested in stochastic techniques applied to geometry and pdes as well
as their applications in mathematical finance and electrical circuits
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Stochastic Geometric Analysis With Applications 2012-04-27

box and jenkins 1970 made the idea of obtaining a stationary time series by differencing the given possibly nonstationary time series popular
numerous time series in economics are found to have this property subsequently granger and joyeux 1980 and hosking 1981 found examples
of time series whose fractional difference becomes a short memory process in particular a white noise while the initial series has unbounded
spectral density at the origin i e exhibits long memory further examples of data following long memory were found in hydrology and in
network traffic data while in finance the phenomenon of strong dependence was established by dramatic empirical success of long memory
processes in modeling the volatility of the asset prices and power transforms of stock market returns at present there is a need for a text
from where an interested reader can methodically learn about some basic asymptotic theory and techniques found useful in the analysis of
statistical inference procedures for long memory processes this text makes an attempt in this direction the authors provide in a concise style
a text at the graduate level summarizing theoretical developments both for short and long memory processes and their applications to
statistics the book also contains some real data applications and mentions some unsolved inference problems for interested researchers in
the field a

Large Sample Inference For Long Memory Processes 2013-10-24

this volume contains the proceedings from three conferences the pisrs 2011 international conference on analysis fractal geometry dynamical
systems and economics held november 8 12 2011 in messina italy the ams special session on fractal geometry in pure and applied
mathematics in memory of benoit mandelbrot held january 4 7 2012 in boston ma and the ams special session on geometry and analysis on
fractal spaces held march 3 4 2012 in honolulu hi articles in this volume cover fractal geometry and various aspects of dynamical systems in
applied mathematics and the applications to other sciences also included are articles discussing a variety of connections between these
subjects and various areas of physics engineering computer science technology economics and finance as well as of mathematics including
probability theory in relation with statistical physics and heat kernel estimates geometric measure theory partial differential equations in
relation with condensed matter physics global analysis on non smooth spaces the theory of billiards harmonic analysis and spectral geometry
the companion volume contemporary mathematics volume 600 focuses on the more mathematical aspects of fractal geometry and
dynamical systems

Fractal Geometry and Dynamical Systems in Pure and Applied Mathematics li
2018-09-27

a compact introduction to this active and powerful area of research combining basic theory core techniques and recent applications
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Introduction to Malliavin Calculus 2017-04-18

a modern and rigorous introduction to long range dependence and self similarity complemented by numerous more specialized up to date
topics in this research area

Long-Range Dependence and Self-Similarity 2014-05-31

the rise of technology within educational settings has allowed for a substantial shift in the way in which educators teach learners of all ages
in order to implement these new learning tools school administrators and teachers alike must seek new research outlining the latest
innovations in the field educational technology use and design for improved learning opportunities presents broad coverage of topics
pertaining to the development and use of technology both in and out of the classroom including research on technology integration in k 12
higher education and adult learning this publication is ideal for use by school administrators academicians and upper level students seeking
the most up to date tools and methodologies surrounding educational technology

Educational Technology Use and Design for Improved Learning Opportunities
2010-07-01

this volume contains a collection of papers dedicated to professor eckhard platen to celebrate his 60th birthday which occurred in 2009 the
contributions have been written by a number of his colleagues and co authors all papers have been viewed and presented as keynote talks at
the international conference quantitative methods in finance gmf in sydney in december 2009 the gmf conference series was initiated by
eckhard platen in 1993 when he was at the australian tional university anu in canberra since joining uts in 1997 the conference came to be
organised on a much larger scale and has grown to become a signi cant international event in quantitative nance professor platen has held
the chair of quantitative finance at the university of technology sydney uts jointly in the faculties of business and science since 1997 prior to
this appointment he was the founding head of the centre for fin cial mathematics at the institute of advanced studies at anu a position to
which he was appointed in 1994 eckhard completed a phd in mathematics at the technical university in dresden in 1975 and in 1985
obtained his doctor of science degree habilitation degree in the german system from the academy of sciences in berlin where he headed the
stochastics group at the weierstrass institute

Contemporary Quantitative Finance 2012-05-12

as usual some of the contributions to this 44th séminaire de probabilités were presented during the journées de probabilités held in dijon in
june 2010 the remainder were spontaneous submissions or were solicited by the editors the traditional and historical themes of the séminaire
are covered such as stochastic calculus local times and excursions and martingales some subjects already touched on in the previous
volumes are still here free probability rough paths limit theorems for general processes here fractional brownian motion and polymers and
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large deviations lastly this volume explores new topics including variable length markov chains and peacocks we hope that the whole volume
is a good sample of the main streams of current research on probability and stochastic processes in particular those active in france

Séminaire de Probabilités XLIV 2022-08-29

self organised schools educational leadership and innovative learning environments describes the results of the research we carried out at
fourteen italian schools that highlight how there is a positive correlation between the capabilities of school self organization and the
innovativeness of learning environments in other words the more self organized schools are the more innovative learning environments are
the results of this work are part of the strand of research of bottom up emergency and self organization an extremely fruitful trend as shown
by sugata mitra the founder of the self organized learning environments according to whom education is a self organized system where
learning is an emerging phenomenon this book gives new insights on self organization studies and most of all to the idea that change
organizational and educational innovation sparks from the bottom this book is aimed specifically at school principals of all levels scholastic
reformers educational scholars organisation and management consultants who want to innovate learning and management of learning these
actors will benefit drawing useful examples from more than thirty different learning environments worldwide fourteen examples of schools
that self organize two frameworks and two ready to use questionnaires measuring the innovativeness of a learning environment and the
capability of a school to self organize self organization is the most fascinating future of innovative principals

Self-Organised Schools 2013-02-15

classroom mediated discourse technologies are reshaping and reframing the practice of teaching and learning in higher education this
volume critically examines new research on how classroom mediation technologies like learning catalytics are being used in higher education
to increase learner engagement and social leaning in the classroom

Increasing Student Engagement and Retention Using Classroom Technologies
2012-12-17

it is widely acknowledged that many financial modelling techniques failed during the financial crisis and in our post crisis environment many
techniques are being reconsidered this single volume provides a guide to lessons learned for practitioners and a reference for academics
including reviews of traditional approaches real examples and case studies contributors consider portfolio theory methods for valuing
equities and equity derivatives interest rate derivatives and hybrid products and techniques for calculating risks and implementing
investment strategies describing new approaches without losing sight of their classical antecedents this collection of original articles presents
a timely perspective on our post crisis paradigm highlights pre crisis best classical practices identifies post crisis key issues and examines
emerging approaches to solving those issues singles out key factors one must consider when valuing or calculating risks in the post crisis
environment presents material in a homogenous practical clear and not overly technical manner
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Rethinking Valuation and Pricing Models 2013-05-01

issues in general economic research and application 2013 edition is a scholarlyeditions book that delivers timely authoritative and
comprehensive information about theoretical economics the editors have built issues in general economic research and application 2013
edition on the vast information databases of scholarlynews you can expect the information about theoretical economics in this book to be
deeper than what you can access anywhere else as well as consistently reliable authoritative informed and relevant the content of issues in
general economic research and application 2013 edition has been produced by the world s leading scientists engineers analysts research
institutions and companies all of the content is from peer reviewed sources and all of it is written assembled and edited by the editors at
scholarlyeditions and available exclusively from us you now have a source you can cite with authority confidence and credibility more
information is available at scholarlyeditions com

Issues in General Economic Research and Application: 2013 Edition 2014-12-05

this book provides an overview of the global pharmaceutical pricing policies medicines use is increasing globally with the increase in resistant
microbes emergence of new treatments and because of awareness among consumers this has resulted in increased drug expenditures
globally as the pharmaceutical market is expanding a variety of pharmaceutical pricing strategies and policies have been employed by drug
companies state organizations and pharmaceutical pricing authorities

Pharmaceutical Prices in the 21st Century 2011-04-01

until recently only the united states had an active venture capital market this is changing rapidly as many other countries have experienced
rapid growth in venture capital financing over the past five years this book contains new scientific articles showcasing the latest research on
venture capital in europe venture capital investment remains a hot topic with portfolio managers individual investors academics worldwide
this book examines in detail all the major issues regarding venture capital investment contracting financing regulation valuation etc and
identifies new trends in the venture capital arena features a foreword by josh lerner the only book in which academics from around the world
present the latest research on venture capital in europe covers all of europe as well as including overview papers about venture capital
industry public and private venture capital valuation financing contracting structuring regulation etc comprehensive authoritative coverage

Prices and Production and Other Works 2009

cepal review is the leading journal for the study of economic and social development issues in latin america and the caribbean edited by the
economic commission for latin america each issue focuses on economic trends industrialization income distribution technological
development and monetary systems as well as the implementation of reforms and transfer of technology written in english and spanish
revista de la cepal each tri annual issue brings you approximately 12 studies and essays undertaken by authoritative experts or gathered
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from conference proceedings

Venture Capital in Europe 2017-05-01

issues in accounting administration and corporate governance 2013 edition is a scholarlyeditions book that delivers timely authoritative and
comprehensive information about logistics the editors have built issues in accounting administration and corporate governance 2013 edition
on the vast information databases of scholarlynews you can expect the information about logistics in this book to be deeper than what you
can access anywhere else as well as consistently reliable authoritative informed and relevant the content of issues in accounting
administration and corporate governance 2013 edition has been produced by the world s leading scientists engineers analysts research
institutions and companies all of the content is from peer reviewed sources and all of it is written assembled and edited by the editors at
scholarlyeditions and available exclusively from us you now have a source you can cite with authority confidence and credibility more
information is available at scholarlyeditions com

AMSTAT News 2013-05-01

arbitrage state prices and portfolio theory philip h dybvig and stephen a ross intertemporal asset pricing theory darrell duffle tests of
multifactor pricing models volatility bounds and portfolio performance wayne e ferson consumption based asset pricing john y campbell the
equity premium in retrospect rainish mehra and edward ¢ prescott anomalies and market efficiency william schwert are financial assets
priced locally or globally g andrew karolyi and rene m stuli microstructure and asset pricing david easley and maureen o hara a survey of
behavioral finance nicholas barberis and richard thaler derivatives robert e whaley fixed income pricing giang dai and kenneth j singleton

CEPAL Review No.120, December 2016 2003-11-04

this book builds upon the seminal work by obsfeld and rogoff foundations of international macroeconomics and provides a coherent and
modern framework for thinking about exchange rate dynamics

Issues in Accounting, Administration, and Corporate Governance: 2013 Edition
2003-12-12

Handbook of the Economics of Finance
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Exchange Rate Dynamics
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