
S
im

a
M

as
ha

ye
kh

i

N
um

er
ic

al
M

et
ho

ds
fo

r
N

on
lin

ea
r

P
D

E
s

in
Fi

na
nc

e

P
hD

Th
es

is

Sima Mashayekhi: Numerical Methods for Nonlinear PDEs in Finance PhD Thesis


















































































9
7

8
8

7
7

0
7

8
9

3
5

6

I
S
B
N
 
9
7
8
-
8
7
-
7
0
7
8
-
9
3
5
-
6

















































































































­










































@







.



.








.






.



.





