ReaderTT.config = {"pagecount":16,"title":"A network of options Evaluating complex interdependent decisions under uncertainty","author":"Takashi Akamatsu","subject":"Journal of Economic Dynamics and Control, 35 + (2011) 714-729. doi:10.1016/j.jedc.2011.01.004","keywords":"Compound real options; Managerial flexibility; Graph theory; Singular stochastic control problems; Generalized complementarity problems","creator":"Elsevier","producer":"","creationdate":"D:20110225190750+05'30'","moddate":"D:20110225190750+05'30'","trapped":"","fileName":"document.pdf","bounds":[[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134],[831,1134]],"bookmarks":[{"title":"A network of options: Evaluating complex interdependent decisions under uncertainty","page":1,"zoom":"FitH 936","children":[{"title":"Introduction","page":1,"zoom":"FitH 430"},{"title":"Model","page":3,"zoom":"FitH 418","children":[{"title":"Graph representation of interdependent structure of options","page":3,"zoom":"FitH 323"},{"title":"The option network representation of the existing option problems","page":3,"zoom":"FitH 227"},{"title":"Formulation","page":5,"zoom":"FitH 766"}]},{"title":"The optimality condition","page":6,"zoom":"FitH 825"},{"title":"Decomposition into finite dimensional GLCPs","page":7,"zoom":"FitH 394"},{"title":"Decomposition with respect to graph structure","page":8,"zoom":"FitH 510","children":[{"title":"The case without cyclic structures","page":8,"zoom":"FitH 334"},{"title":"The case with cyclic structures","page":9,"zoom":"FitH 414"}]},{"title":"Algorithm for solving the subproblems","page":11,"zoom":"FitH 673"},{"title":"Numerical examples","page":12,"zoom":"FitH 896"},{"title":"Concluding remarks","page":15,"zoom":"FitH 271"},{"title":"References","page":16,"zoom":"FitH 846"}]}],"thumbnailType":"jpg","pageType":"html","pageLabels":["714","715","716","717","718","719","720","721","722","723","724","725","726","727","728","729"]};
