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STOCHASTIC DIFFERENTIAL EQUATIONS

Condition: New. Publisher/Verlag: Springer, Berlin | Stochastic differential equations whose
solutions are diffusion (or other random) processes have been the subject of lively mathematical
research since the pioneering work of Gihman, Ito and others in the early fifties. As it gradually
became clear that a great number of real phenomena in control theory, physics, biology, economics
and other areas could be modelled by differential equations with stochastic perturbation terms,
this research became somewhat feverish, with the results that a) the...
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The ideal publication i at any time read through. It really is writter in easy phrases and never difficult to understand. Its been designed in an
remarkably easy way which is merely right after i finished reading through this publication by which actually transformed me, affect the way i
think.
--  Jaqueline Flatley

A must buy book if you need to adding benefit. This really is for all those who statte that there had not been a really worth looking at. Your
daily life period will likely be change when you complete reading this publication.
--  Veronica  Hauck DVM 
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