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Stochastic calculus provides a powerful description of a specific class of
stochastic processes in physics and finance. However, many
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econophysicists struggle to understand it. This book presents the
subject simply and systematically, giving graduate students and
practitioners a better understanding and enabling them to apply the
methods in practice. The book develops Ito calculus and Fokker-Planck
equations as parallel approaches to stochastic processes, using those
methods in a unified way. The focus is on nonstationary processes, and
statistical ensembles are emphasized in time series analysis. Stochastic
calculus is developed using general martingales. Scaling and fat tails
are presented via diffusive models. Fractional Brownian motion is
thoroughly analyzed and contrasted with Ito processes. The Chapman-
Kolmogorov and Fokker-Planck equations are shown in theory and by
example to be more general than a Markov process. The book also
presents new ideas in financial economics and a critical survey of
econometrics.
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Gauged brickwork is a term used to describe the superior finish
required in the details of an important brickwork elevation, such as
moulded reveals, arches, string courses and other forms of
ornamentation. This is achieved through shaping the individual bricks
to produce a high degree of regularity, accurate dimensions and
extreme fineness in the joints. This practical handbook combines
simple diagrams and photographs to describe each stage of the
process, from rubbing, cutting and shaping the bricks to laying and
carving them. It emphasizes the importance of this skill in repairing
and repointing rubbed and gauged brickwork and the damage that can
be done by those unskilled in the craft. The second edition of this
standard reference work has been substantially updated with new
material, including additional photographs and illustrations to explain
the various procedures and applications. It also now offers a fascinating
and detailed historical perspective on the development of this
important craft. The insights gleaned from this revised edition will be
extremely valuable to architects and builders involved in conserving
and repairing gauged brickwork, and also to those who are required to
commission new decorative work to a high standard.


