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This compact yet thorough text zeros in on the parts of the theory that are particularly relevant to
applications . It begins with a description of Brownian motion and the associated stochastic calculus,
including their relationship to partial differential equations. It solves stochastic differential equations by a
variety of methods and studies in detail the one-dimensional case. The book concludes with a treatment of
semigroups and generators, applying the theory of Harris chains to diffusions, and presenting a quick course
in weak convergence of Markov chains to diffusions.

The presentation is unparalleled in its clarity and simplicity. Whether your students are interested in
probability, analysis, differential geometry or applications in operations research, physics, finance, or the
many other areas to which the subject applies, you'll find that this text brings together the material you need
to effectively and efficiently impart the practical background they need.
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From reader reviews:

Shanika Jeans:

As people who live in the modest era should be upgrade about what going on or details even knowledge to
make these individuals keep up with the era that is always change and make progress. Some of you maybe
can update themselves by studying books. It is a good choice for you but the problems coming to an
individual is you don't know what kind you should start with. This Stochastic Calculus: A Practical
Introduction (Probability and Stochastics Series) is our recommendation so you keep up with the world.
Why, because book serves what you want and need in this era.

Scott Burnett:

The guide with title Stochastic Calculus: A Practical Introduction (Probability and Stochastics Series) has lot
of information that you can understand it. You can get a lot of profit after read this book. This specific book
exist new know-how the information that exist in this e-book represented the condition of the world now.
That is important to yo7u to be aware of how the improvement of the world. That book will bring you in new
era of the internationalization. You can read the e-book in your smart phone, so you can read it anywhere
you want.

Michael Vogel:

Does one one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Aim to pick
one book that you find out the inside because don't ascertain book by its deal with may doesn't work the
following is difficult job because you are scared that the inside maybe not since fantastic as in the outside
look likes. Maybe you answer is usually Stochastic Calculus: A Practical Introduction (Probability and
Stochastics Series) why because the fantastic cover that make you consider with regards to the content will
not disappoint an individual. The inside or content is definitely fantastic as the outside as well as cover. Your
reading 6th sense will directly direct you to pick up this book.

Gregory Kile:

Many people spending their period by playing outside using friends, fun activity along with family or just
watching TV all day long. You can have new activity to pay your whole day by examining a book. Ugh, do
you consider reading a book will surely hard because you have to use the book everywhere? It all right you
can have the e-book, having everywhere you want in your Touch screen phone. Like Stochastic Calculus: A
Practical Introduction (Probability and Stochastics Series) which is getting the e-book version. So , try out
this book? Let's see.
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