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	Fractional Brownian motion (fBm) has been widely used to model a number of phenomena in diverse fields from biology to finance. This huge range of potential applications makes fBm an interesting object of study.fBm represents a natural one-parameter extension of classical Brownian motion therefore it is natural to ask if a stochastic calculus for fBm can be developed. This is not obvious, since fBm is neither a semimartingale (except when H = 1⁄2), nor a Markov process so the classical mathematical machineries for stochastic calculus are not available in the fBm case.Several approaches have been used to develop the concept of stochastic calculus for fBm.

The purpose of this book is to present a comprehensive account of the different definitions of stochastic integration for fBm, and to give applications of the resulting theory. Particular emphasis is placed on studying the relations between the different approaches.Readers are assumed to be familiar with probability theory and stochastic analysis, although the mathematical techniques used in the book are thoroughly exposed and some of the necessary prerequisites, such as classical white noise theory and fractional calculus, are recalled in the appendices.
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				The new Sixth Edition of Anton’s Calculus is a contemporary text that incorporates the best features of calculus reform, yet preserves the main structure...
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				Precálculo 2ed es adaptable y está diseñado para satisfacer las necesidades de diversos cursos de precálculo. Es un texto integral que abarca más temas que un...
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				Calculus & Its Applications builds intuition with key concepts of calculus before the analytical material. For example, the authors explain the derivative...
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