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This short book provides a quick, but very readable introduction to stochastic differential equations, that is,
to differential equations subject to additive "white noise" and related random disturbances. The exposition is
concise and strongly focused upon the interplay between probabilistic intuition and mathematical rigor.
Topicsinclude a quick survey of measure theoretic probability theory, followed by an introduction to
Brownian motion and the 116 stochastic calculus, and finally the theory of stochastic differential equations.
The text also includes applications to partial differential equations, optimal stopping problems and options
pricing. This book can be used as atext for senior undergraduates or beginning graduate studentsin
mathematics, applied mathematics, physics, financial mathematics, etc., who want to learn the basics of
stochastic differential equations. The reader is assumed to be fairly familiar with measure theoretic
mathematical analysis, but is not assumed to have any particular knowledge of probability theory (whichis
rapidly developed in Chapter 2 of the book).
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From reader reviews:
Michad Vu:

Why don't make it to become your habit? Right now, try to ready your time to do the important behave, like
looking for your favorite e-book and reading a publication. Beside you can solve your short lived problem;
you can add your knowledge by the reserve entitled An Introduction to Stochastic Differential Equations.
Try to make book An Introduction to Stochastic Differential Equations as your friend. It meansthat it can to
become your friend when you experience alone and beside those of course make you smarter than ever.
Yeah, it isvery fortuned in your case. The book makes you more confidence because you can know anything
by the book. So, let us make new experience and also knowledge with this book.

Richard Capps:

The actual book An Introduction to Stochastic Differential Equations will bring one to the new experience of
reading the book. The author style to spell out the ideais very unique. In the event you try to find new book
to read, this book very appropriate to you. The book An Introduction to Stochastic Differential Equationsis
much recommended to you you just read. Y ou can also get the e-book in the official web site, so you can
more easily to read the book.

Mamie Crossett:

Reading a book being new life stylein this 12 months; every people loves to go through a book. When you
examine a book you can get awide range of benefit. When you read publications, you can improve your
knowledge, dueto the fact book has alot of information onto it. The information that you will get depend on
what forms of book that you have read. If you wish to get information about your research, you can read
education books, but if you act like you want to entertain yourself you are able to afiction books, such us
novel, comics, along with soon. The An Introduction to Stochastic Differential Equations offer you a new
experience in reading a book.

Eric Kinlaw:

Reading a e-book make you to get more knowledge from it. Y ou can take knowledge and information from a
book. Book is created or printed or outlined from each source that will filled update of news. With this
modern eralike today, many ways to get information are available for you actually. From media social
including newspaper, magazines, science book, encyclopedia, reference book, fresh and comic. Y ou can add
your understanding by that book. Do you want to spend your spare time to spread out your book? Or just
searching for the An Introduction to Stochastic Differential Equations when you desired it?
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