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Volume 1: Deterministic Modeling, Methods and Analysis

For more than half a century, stochastic calculus and stochastic differential equations have played a major
role in analyzing the dynamic phenomena in the biological and physical sciences, as well as engineering. The
advancement of knowledge in stochastic differential equations is spreading rapidly across the graduate and
postgraduate programs in universities around the globe. This will be the first available book that can be used
in any undergraduate/graduate stochastic modeling/applied mathematics courses and that can be used by an
interdisciplinary researcher with a minimal academic background.

An Introduction to Differential Equations: Volume 2 is a stochastic version of Volume 1 (“An Introduction to
Differential Equations: Deterministic Modeling, Methods and Analysis”). Both books have a similar design,
but naturally, differ by calculi. Again, both volumes use an innovative style in the presentation of the topics,
methods and concepts with adequate preparation in deterministic Calculus.

Errata
Errata (32 KB)

Contents:

Elements of Stochastic Processes and Itô–Doob Stochastic Calculus●

First-Order Differential Equations●

First-Order Nonlinear Differential Equations●

First-Order Systems of Linear Differential Equations●

Higher-Order Differential Equations●

Topics in Differential Equations●

Readership: Advanced undergraduate students, interdisciplinary researchers; researchers in the
mathematical sciences.
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From reader reviews:

Anne Bonk:

Do you have favorite book? When you have, what is your favorite's book? E-book is very important thing for
us to be aware of everything in the world. Each guide has different aim or maybe goal; it means that book
has different type. Some people really feel enjoy to spend their time and energy to read a book. They can be
reading whatever they acquire because their hobby is definitely reading a book. Consider the person who
don't like reading a book? Sometime, man or woman feel need book after they found difficult problem or
perhaps exercise. Well, probably you will need this An Introduction to Differential Equations:Stochastic
Modeling, Methods and Analysis(Volume 2).

Patricia Glover:

The particular book An Introduction to Differential Equations:Stochastic Modeling, Methods and
Analysis(Volume 2) has a lot of information on it. So when you read this book you can get a lot of
advantage. The book was authored by the very famous author. The author makes some research ahead of
write this book. This book very easy to read you can find the point easily after reading this book.

Leon Fisher:

The book untitled An Introduction to Differential Equations:Stochastic Modeling, Methods and
Analysis(Volume 2) contain a lot of information on it. The writer explains the girl idea with easy approach.
The language is very clear and understandable all the people, so do not worry, you can easy to read the item.
The book was published by famous author. The author brings you in the new age of literary works. You can
read this book because you can keep reading your smart phone, or gadget, so you can read the book in
anywhere and anytime. If you want to buy the e-book, you can wide open their official web-site and also
order it. Have a nice learn.

Michael Patterson:

Do you like reading a book? Confuse to looking for your favorite book? Or your book was rare? Why so
many problem for the book? But any kind of people feel that they enjoy regarding reading. Some people
likes studying, not only science book but in addition novel and An Introduction to Differential
Equations:Stochastic Modeling, Methods and Analysis(Volume 2) or maybe others sources were given
knowledge for you. After you know how the truly great a book, you feel desire to read more and more.
Science guide was created for teacher as well as students especially. Those guides are helping them to
increase their knowledge. In other case, beside science reserve, any other book likes An Introduction to
Differential Equations:Stochastic Modeling, Methods and Analysis(Volume 2) to make your spare time
considerably more colorful. Many types of book like here.
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