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The book gives a systematical presentation of stochastic approximation
methods for models of American-type options with general pay-off
functions for discrete time Markov price processes. Advanced methods
combining backward recurrence algorithms for computing of option
rewards and general results on convergence of stochastic space
skeleton and tree approximations for option rewards are applied to a
variety of models of multivariate modulated Markov price processes.
The principal novelty of presented results is based on consideration of
multivariate modulated Markov price processes and general pay-off
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functions, which can depend not only on price but also an additional
stochastic modulating index component, and use of minimal conditions
of smoothness for transition probabilities and pay-off functions,
compactness conditions for log-price processes and rate of growth
conditions for pay-off functions. The book also contains an extended
bibliography of works in the area. This book is the first volume of the
comprehensive two volumes monograph. The second volume will
present results on structural studies of optimal stopping domains,
Monte Carlo based approximation reward algorithms, and convergence
of American-type options for autoregressive and continuous time
models, as well as results of the corresponding experimental studies.
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This open access book provides a comprehensive overview of the
application of the newest laser and microscope/ophthalmoscope
technology in the field of high resolution imaging in microscopy and
ophthalmology. Starting by describing High-Resolution 3D Light
Microscopy with STED and RESOLFT, the book goes on to cover retinal
and anterior segment imaging and image-guided treatment and also
discusses the development of adaptive optics in vision science and
ophthalmology. Using an interdisciplinary approach, the reader will
learn about the latest developments and most up to date technology in
the field and how these translate to a medical setting. High Resolution
Imaging in Microscopy and Ophthalmology – New Frontiers in
Biomedical Optics has been written by leading experts in the field and
offers insights on engineering, biology, and medicine, thus being a
valuable addition for scientists, engineers, and clinicians with technical
and medical interest who would like to understand the equipment, the
applications and the medical/biological background. Lastly, this book is
dedicated to the memory of Dr. Gerhard Zinser, co-founder of
Heidelberg Engineering GmbH, a scientist, a husband, a brother, a
colleague, and a friend.
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