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The theory of stochastic integration, also called the Ito calculus, has a large spectrum of applications in
virtually every scientific area involving random functions, but it can be a very difficult subject for people
without much mathematical background. The Ito calculus was originally motivated by the construction of
Markov diffusion processes from infinitesimal generators. Previously, the construction of such processes
required several steps, whereas Ito constructed these diffusion processes directly in a single step as the
solutions of stochastic integral equations associated with the infinitesimal generators. Moreover, the
properties of these diffusion processes can be derived from the stochastic integral equations and the Ito
formula. This introductory textbook on stochastic integration provides a concise introduction to the Ito
calculus, and covers the following topics: - Constructions of Brownian motion - Stochastic integrals for
Brownian motion and martingales - The Ito formula - Multiple Wiener-Ito integrals - Stochastic differential
equations - Applications to finance, filtering theory, and electric circuits The reader should have a
background in advanced calculus and elementary probability theory, as well as a basic knowledge of
measure theory and Hilbert spaces. Each chapter ends with a variety of exercises designed to help the reader
further understand the material. Hui-Hsiung Kuo is the Nicholson Professor of Mathematics at Louisiana
State University. He has delivered lectures on stochastic integration at Louisiana State University, Cheng
Kung University, Meijo University, and University of Rome 'Tor Vergata,' among others. He is also the
author of Gaussian Measures in Banach Spaces (Springer 1975), and White Noise Distribution Theory (CRC
Press 1996), and a memoir of his childhood growing up in Taiwan, An Arrow Shot into the Sun (Abridge
Books 2004).
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From reader reviews:

Richard Hood:

Here thing why this particular Introduction to Stochastic Integration (Universitext) are different and
reputable to be yours. First of all looking at a book is good however it depends in the content from it which is
the content is as yummy as food or not. Introduction to Stochastic Integration (Universitext) giving you
information deeper and different ways, you can find any guide out there but there is no guide that similar
with Introduction to Stochastic Integration (Universitext). It gives you thrill examining journey, its open up
your current eyes about the thing in which happened in the world which is perhaps can be happened around
you. You can easily bring everywhere like in recreation area, café, or even in your way home by train. When
you are having difficulties in bringing the published book maybe the form of Introduction to Stochastic
Integration (Universitext) in e-book can be your alternate.

Gregory Phipps:

The experience that you get from Introduction to Stochastic Integration (Universitext) may be the more deep
you looking the information that hide inside the words the more you get enthusiastic about reading it. It does
not mean that this book is hard to understand but Introduction to Stochastic Integration (Universitext) giving
you thrill feeling of reading. The writer conveys their point in particular way that can be understood through
anyone who read it because the author of this book is well-known enough. This specific book also makes
your personal vocabulary increase well. That makes it easy to understand then can go along with you, both in
printed or e-book style are available. We suggest you for having this particular Introduction to Stochastic
Integration (Universitext) instantly.

Robert Carroll:

In this particular era which is the greater man or who has ability to do something more are more treasured
than other. Do you want to become one of it? It is just simple strategy to have that. What you have to do is
just spending your time little but quite enough to enjoy a look at some books. One of several books in the top
list in your reading list is usually Introduction to Stochastic Integration (Universitext). This book which is
qualified as The Hungry Mountains can get you closer in turning into precious person. By looking upward
and review this reserve you can get many advantages.

Loretta Pena:

Reading a e-book make you to get more knowledge from this. You can take knowledge and information
from the book. Book is composed or printed or illustrated from each source in which filled update of news.
On this modern era like currently, many ways to get information are available for an individual. From media
social such as newspaper, magazines, science publication, encyclopedia, reference book, novel and comic.
You can add your understanding by that book. Do you want to spend your spare time to spread out your
book? Or just searching for the Introduction to Stochastic Integration (Universitext) when you needed it?
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