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BROWNIAN MOTION

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, martingales,
Markov processes, di>usions and random fractals, and it has influenced the study of these topics. Its central
position within mathematics is matched by numerous applications in science, engineering and mathematical
finance.O?en textbooks on probability theory cover, if at all, Brownian motion only briefly. On the other hand,
there is a considerable gap 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 get easy access to advanced
monographs.This textbook, tailored to the needs of graduate and advanced undergraduate students, covers
Brownian motion, starting from its elementary properties, certain distributional aspects, path properties, and
leading to stochastic calculus based on Brownian motion. It also includes numerical recipes for the simulation
of Brownian motion. | Format: Paperback | Language/Sprache: english | 712 gr | 240x171x20 mm | 408 pp.
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Ord in ary  in stitu tio n s o f  h igh er learn in g textb o o ks:  P ro b ab ility  Th eo ry  an d                                 
M ath ematical Statistics( C h in ese Ed itio n )        
paperback. Condition: New. Paperback. Pub Date: 2011 08 of Pages: 138 in Publisher: The
Shaanxi Normal Chubanzongshe Limited ordinary institutions of higher learning teaching
materials: Probability and Mathematical Statistics give full consideration to the College...
Do w n lo ad  eBo o k »      

A  C o n cise Gu id e to  p ro b ab ility  th eo ry  ( teach in g co lleges an d  u n iv ersities)                       
paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided a?er the shipment.Pages Number: 270 Publisher: Higher Education
Pub. Date :2008-04-01 version 1. This book is the...
Do w n lo ad  eBo o k »      

Th e ( N o t So )  H an d y  P o cket Gu id e P resen ts:  So  Y o u  Wan t to  Be a Su p er Vi llain                         
Createspace Independent Publishing Platform, 2017. PAP. Condition: New. New Book.
Delivered from our UK warehouse in 4 to 14 business days. THIS BOOK IS PRINTED ON
DEMAND. Established seller since 2000.
Do w n lo ad  eBo o k »      

9787111370789 p ro b ab ility  th eo ry  an d  math ematical statistics 2( C h in ese                    
Ed itio n )  
paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided a?er the shipment.Paperback. Pub Date :2012-05-01 Pages: 296
Publisher: Machinery Industry Press title: Probability Theory and Mathematical...
Do w n lo ad  eBo o k »      

N ew  C en tu ry  C o llege Bo o ks:  P ro b ab ility  Th eo ry  an d  M ath ematical                             
Statistics( C h in ese Ed itio n )      
paperback. Condition: New. Language:Chinese.Pub Date: 2014-09-01 Publisher: Beijing
Normal University Press. probability theory and mathematical statistics is the science and
engineering colleges and universities. an important foundation courses administered by the
class. which is the...
Do w n lo ad  eBo o k »      
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