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pt. 1. Introduction to stochastic analysis -- pt. 2. Markov processes and
beyond.
Markov processes represent a universal model for a large variety of real
life random evolutions. The wide flow of new ideas, tools, methods and
applications constantly pours into the ever-growing stream of research
on Markov processes that rapidly spreads over new fields of natural and
social sciences, creating new streamlined logical paths to its turbulent
boundary. Even if a given process is not Markov, it can be often
inserted into a larger Markov one (Markovianization procedure) by
including the key historic parameters into the state space. This
monograph gives a concise, but systematic and self-contained,
exposition of the essentials of Markov processes, together with recent
achievements, working from the "physical picture" - a formal pre-
generator, and stressing the interplay between probabilistic (stochastic
differential equations) and analytic (semigroups) tools. The book will be
useful to students and researchers. Part I can be used for a one-
semester course on Brownian motion, Lévy and Markov processes, or
on probabilistic methods for PDE. Part II mainly contains the author's
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research on Markov processes. From the contents: Tools from
Probability and Analysis Brownian motion Markov processes and
martingales SDE, DE and martingale problems Processes in Euclidean
spaces Processes in domains with a boundary Heat kernels for stable-
like processes Continuous-time random walks and fractional dynamics
Complex chains and Feynman integral
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Couverture; Page de Copyright; Page de titre; Le Codicille; Personnages;
Scene I; Scene II; Scene III; Scene IV
Extrait : ""MARIE, seule relisant la fin d'une lettre qu'elle vient d'ecrire :
""Et voila, ma toute belle, pourquoi je ne me marie point. Deux annees
de veuvage m'ont appris a mieux connaitre le sexe peu charmant
auquel j'ai du M. de Chantenay. Les experiences que je t'ai contees ont
acheve de m'instruire, et je m'applaudis de la petite ruse innocente ou
mes pretendants sont venus se prendre comme a un traquenard,
preferant mille fois la desillusion que j'y ai trouvee..."" A PROPOS DES
EDITIONS LIGARANLes editions LIGARAN proposent des versions
numeriques de qualite de grands livres de la lit
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