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Springer-Verlag Gmbh Sep 2014, 2014. Taschenbuch. Condition: Neu. Neuware - Lyons' rough path
analysis has provided new insights in the analysis of stochastic differential equations and stochastic
partial differential equations, such as the KPZ equation. This textbook presents the 7rst thorough and
easily accessible introduction to rough path analysis. When applied to stochastic systems, rough path
analysis provides a means to construct a pathwise solution theory which, in many respects, behaves
much like the theory of deterministic differential equations and...

Re ad P D F  A C o urse  o n Ro ug h P aths  :  With an I ntro ductio n to  Re g ularity  Structure sRe ad P D F  A C o urse  o n Ro ug h P aths  :  With an I ntro ductio n to  Re g ularity  Structure s

Authored by Peter K. Friz
Released at 2014

Filesize: 4.95 MB

 
Re vie wsRe vie ws
 

Basically no  words to  describe. It is 7lled with knowledge and wisdom I am just pleased to  let you know that this is actually the greatest
publication i have read within my individual lifestyle and may be he best publication for at any time.
--  Pro f.  Ro n G aylo rd II- -  Pro f.  Ro n G aylo rd II

Just no  terms to  describe. This is for those who statte that there was not a worth studying. I am just easily can get a enjoyment o f studying a
written ebook.
--  De s hawn Ro o b--  De s hawn Ro o b
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