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Dover Publications Inc., United States, 2017. Paperback. Condition: New. Language: English . Brand
New Book. This text is devoted to the development of certain probabilistic methods in the specific
field of stochastic differential equations and limit theorems for Markov processes. Specialists,
researchers, and students in the field of probability will find it a source of important theorems as
well as a remarkable amount of advanced material in compact form. The treatment begins by
introducing the basic facts of the theory of random processes and constructing the auxiliary
apparatus of stochastic integrals. All proofs are presented in full. Succeeding chapters explore the
theory of stochastic differential equations, permitting the construction of a broad class of Markov
A, v, SkorOkhOd processes on the basis of simple processes. The final chapters are devoted to various limit theorems
connected with the convergence of a sequence of Markov chains to a Markov process with
continuous time. Topics include the probability method of estimating how fast the sequence
converges in the limit theorems and the precision of the limit theorems.
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Unquestionably, this is the best operate by any article writer. It is really basic but surprises from the 50 % of the ebook. | realized this ebook from my i and
dad suggested this ebook to discover.
-- Kacie Schroeder

This pdf could be well worth a read through, and a lot better than other. It is amongst the most incredible publication i have got read through. | discovered
this book from my dad and i recommended this publication to discover.
-- Sadye Hill
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