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Condition: New. Publisher/Verlag : De Gruyter | An Introduction to Stochastic Processes |
Brownian motion is one of the most important stochastic processes in continuous time and with
continuous state space. Within the realm of stochastic processes, Brownian motion is at the
intersection of Gaussian processes, marting ales, Markov processes, diffusions and random
fractals, and it has influenced the study of these topics. Its central position within mathematics is
matched by numerous applications in science, eng ineering  and mathematical finance.Often
textbooks on probability theory cover, if at all, Brownian motion only briefly. On the other hand,
there is a considerable g ap to more specialized texts on Brownian motion which is not so easy
to overcome for the novice. The authors&apos; aim was to write a book which can be used as
an introduction to Brownian motion and stochastic calculus, and as a first course in continuous-
time and continuous-state Markov processes. They also wanted to have a text which would be
both a readily accessible mathematical back-up for contemporary applications (such as
mathematical finance) and a foundation to g et easy access to advanced monog raphs.This
textbook, tailored to the needs of g raduate and advanced underg raduate students, covers
Brownian motion, starting  from its elementary properties, certain...
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These sorts of pdf is the g reatest publication readily available. It can be rally intrig uing  throg h looking  at time. You can expect to like how the blog g er
publish this book.
-- P ro f. Eric Kuva lis  II        

Thoroug h information! Its this kind of g ood read. Yes, it is perform, continue to an amazing  and interesting  literature. It is extremely diAicult to leave
it before concluding , once you beg in to read the book.
-- Lo ya l Gra d y     
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