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	A highly readable introduction to stochastic integration and stochastic differential equations, this book combines developments of the basic theory with applications. It is written in a style suitable for the text of a graduate course in stochastic calculus, following a course in probability.


	Using the modern approach, the stochastic integral is defined for predictable integrands and local martingales; then It’s change of variable formula is developed for continuous martingales. Applications include a characterization of Brownian motion, Hermite polynomials of martingales, the Feynman–Kac functional and the Schrödinger equation. For Brownian motion, the topics of local time, reflected Brownian motion, and time change are discussed.


	New to the second edition are a discussion of the Cameron–Martin–Girsanov transformation and a final chapter which provides an introduction to stochastic differential equations, as well as many exercises for classroom use.


	This book will be a valuable resource to all mathematicians, statisticians, economists, and engineers employing the modern tools of stochastic analysis.


	The text also proves that stochastic integration has made an important impact on mathematical progress over the last decades and that stochastic calculus has become one of the most powerful tools in modern probability theory. 


	—Journal of the American Statistical Association 


	An attractive text…written in [a] lean and precise style…eminently readable. Especially pleasant are the care and attention devoted to details… A very fine book.


	—Mathematical Reviews
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Building a TypePad Blog People Want to ReadPeachpit Press, 2010

	Today, it seems everyone—from multinational corporations to your kid’s second-grade teacher—has a blog. They all have one, in part, because they have information they want to share with others—from customers and clients to neighbors and parents. But to actually build a good blog—to create a blog people want to...
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Swift EssentialsPackt Publishing, 2014

	Get up and running lightning fast with this practical guide to building applications with Swift


	About This Book

	
		Rapidly learn how to program Apple's newest programming language, Swift, from the basics through to working applications
	
		Create graphical iOS applications using Xcode and...
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Sage Beginner's GuidePackt Publishing, 2011

	Results matter, whether you are a mathematician, scientist, or engineer. The time that you spend doing tedious mathematical calculations could be spent in more productive ways. Sage is an open-source mathematical software system that helps you perform many mathematical tasks. There is no reason to compute integrals or perform algebraic...
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Foundation Engineering for Expansive SoilsJohn Wiley & Sons, 2015

	Your guide to the design and construction of foundations on expansive soils


	Foundation Engineering for Expansive Soils fills a significant gap in the current literature by presenting coverage of the design and construction of foundations for expansive soils. Written by an expert author team with nearly 70 years of...
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The Graphic Design Reference & Specification Book: Everything Graphic Designers Need to Know Every DayRockport Publishers, 2013

	
		The Graphic Design Reference & Specification Book should always be next to a designer's computer. Completely practical with only the most needed information, this valuable book provides designers with all the little details that can make or break a design, such as how much space to leave in the gutter when designing...
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Return on Engagement: Content, Strategy, and Design Techniques for Digital MarketingFocal Press, 2010

	Achieve the return on engagement that you seek with integrated strategies for honing and maintaining online relationships through personal interaction and compelling digital content. You get specific techniques for Web page optimization, credibility-based design, keyword targeting, viral video, content dissemination through RSS feeds, and...
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