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Consisting of two parts, the first part of this volume is an essentially
self-contained exposition of the geometric aspects of local and global
regularity theory for the Monge—Ampere and linearized Monge—Ampeére
equations. As an application, we solve the second boundary value
problem of the prescribed affine mean curvature equation, which can
be viewed as a coupling of the latter two equations. Of interest in its
own right, the linearized Monge—Ampere equation also has deep
connections and applications in analysis, fluid mechanics and
geometry, including the semi-geostrophic equations in atmospheric
flows, the affine maximal surface equation in affine geometry and the
problem of finding Kahler metrics of constant scalar curvature in
complex geometry. Among other topics, the second part provides a
thorough exposition of the large time behavior and discounted
approximation of Hamilton—Jacobi equations, which have received much
attention in the last two decades, and a new approach to the subject,
the nonlinear adjoint method, is introduced. The appendix offers a
short introduction to the theory of viscosity solutions of first-order
Hamilton—Jacobi equations. .
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The aim of the book is an attempt to assess whether the selected
European financial markets have been informationally efficient in the
years 2004-2017 in the semi-strong form and to comparatively analyse
if selected emerging markets differ from mature markets. The study is
an attempt to verify the hypothesis of above-average rate of return on
various financial assets to announce the decision of the central bank to
change or leave the reference rate unchanged and to issue a decision
by the national statistical institution with the Gross Domestic Product
index on the yield curve and the stock market. In the empirical part of
the dissertation is presented and applied analysis of test events. In a
study to compare several financial markets, author selected three
countries: Poland, Czech Republic and Great Britain whose choice
resulted from several common features that were characterized in the
book. The study used the following financial instruments: interest
interbank FRA contracts, bonds, swaps IRS indices. The obtained results
of empirical research on the markets in Poland, the Czech Republic and
the United Kingdom have shown that the analyzed financial markets are
not fully compliant with the theory of effective markets in the form of

an average. However, as detailed analysis of individual segments of
financial markets in individual countries had such features. // Celem



ksiki jest proba oceny czy wybrane europejskie rynki finansowe byy
efektywne informacyjnie w latach 2004—2017 w formie pésilnej oraz
dokonanie analizy poréwnawczej pomidzy wybranymi rynkami
wschodzcymi a dojrzaymi. Badanie jest préb zweryfikowania
hipotezy o ponadprzecitnej stopie zwrotu z rénych aktywéw
finansowych na ogoszenia decyzji banku centralnego o zmianie lub
pozostawieniu bez zmian stopy referencyjnej oraz ogoszenia decyzji
przez narodow instytucj statystyczn o wskaniku Produktu

Krajowego Brutto na krzyw dochodowaoci oraz giedowy rynek akciji.
W czci empirycznej rozprawy przedstawiono i zastosowano analiz
testow zdarze. W badaniu do poréwnania kilku rynkéw finansowych,
wybrano trzy kraje: Polsk, Czechy i Wielk Brytani, ktérych wybér
wynika z kilku cech wspélnych, ktore scharakteryzowano w ksice. W
badaniu do oceny wpywu (reakcji) wykorzystano kilka instrumentéw
finansowych i indeksy giedowe tj.: stopy rynku midzybankowego
kontrakty FRA, obligacje skarbowe, swapy IRS, indeksy giedowe.
Uzyskane wyniki bada empirycznych na rynkach w Polsce, Czechach i
Wielkiej Brytanii wykazay, e analizowane rynki finansowe nie s w
peni zgodne z teori rynkéw efektywnych w formie redniej. Jednak jak
szczegoéowo przeanalizowano poszczegoélne segmenty rynkéw
finansowych w poszczegdlnych krajach posiaday takie cechy.



