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Terrà un seminario dal titolo: 

 

“Optimal mass transportation under 
various additional constraints” 

 
 
Abstract: 
We will introduce variants of the optimal transport problem, namely martingale optimal transport problem 
and subharmonic martingale transport problem. Their motivation is partly from mathematical finance. We 
will see that the additional constraints imply interesting and deep mathematical subtlety on the attainment 
of dual problem. If time permits, we will introduce still another variant of the martingale transport problem 
(say martingale transport problem of second type), which is our ongoing study 
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