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CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2010. Hardback. Condition: New. Language:
English . Brand New Book. Rough path analysis provides a fresh perspective on Ito s important
theory of stochastic differential equations. Key theorems of modern stochastic analysis (existence
and limit theorems for stochastic ;ows, Freidlin-Wentzell theory, the Stroock-Varadhan support
description) can be obtained with dramatic simpli?cations. Classical approximation results and
their limitations (Wong-Zakai, McShane s counterexample) receive obvious rough path
explanations. Evidence is building that rough paths will play an...
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This type of ebook is almost everything and taught me to seeking ahead of time plus more. it absolutely was writtern really perfectly and
beneficial. I am quickly could get a satisfaction of looking at a created book.
-- Prof. Jensen Crona

This ebook might be worthy of a read through, and a lot better than other. I actually have go through and i am sure that i am going to going to go
through once more again in the future. I am quickly could get a delight of reading through a published ebook.
-- Dr. Dorothy Daniel
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