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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.
Topics include a quick survey of measure theoretic probability theory, followed by an introduction to
Brownian motion and the Itô 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 a text for senior undergraduates or beginning graduate students in
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 (which is
rapidly developed in Chapter 2 of the book).
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From reader reviews:

Maranda Shoemaker:

What do you with regards to book? It is not important together with you? Or just adding material if you want
something to explain what the ones you have problem? How about your extra time? Or are you busy
individual? If you don't have spare time to perform others business, it is make you feel bored faster. And you
have free time? What did you do? Everyone has many questions above. They need to answer that question
due to the fact just their can do that. It said that about reserve. Book is familiar in each person. Yes, it is
proper. Because start from on kindergarten until university need this kind of An Introduction to Stochastic
Differential Equations to read.

Betty Perez:

In this 21st century, people become competitive in each way. By being competitive right now, people have
do something to make them survives, being in the middle of the actual crowded place and notice by means of
surrounding. One thing that occasionally many people have underestimated it for a while is reading. Sure, by
reading a e-book your ability to survive boost then having chance to stay than other is high. For you who
want to start reading some sort of book, we give you this An Introduction to Stochastic Differential
Equations book as beginning and daily reading guide. Why, because this book is usually more than just a
book.

John Stewart:

Reading a publication can be one of a lot of task that everyone in the world likes. Do you like reading book
consequently. There are a lot of reasons why people love it. First reading a book will give you a lot of new
data. When you read a reserve you will get new information because book is one of many ways to share the
information or perhaps their idea. Second, reading a book will make you more imaginative. When you
reading through a book especially fiction book the author will bring someone to imagine the story how the
characters do it anything. Third, you could share your knowledge to other individuals. When you read this
An Introduction to Stochastic Differential Equations, you can tells your family, friends and also soon about
yours guide. Your knowledge can inspire average, make them reading a reserve.

Rose Davies:

The book An Introduction to Stochastic Differential Equations has a lot details on it. So when you make sure
to read this book you can get a lot of gain. The book was authored by the very famous author. The author
makes some research prior to write this book. This specific book very easy to read you can get the point
easily after scanning this book.
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