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        Stochastic Analysis of Mixed Fractional Gaussian Processes by Yuliya Mishura Book PDF Summary

        Stochastic Analysis of Mixed Fractional Gaussian Processes presents the main tools necessary to characterize Gaussian processes. The book focuses on the particular case of the linear combination of independent fractional and sub-fractional Brownian motions with different Hurst indices. Stochastic integration with respect to these processes is considered, as is the study of the existence and uniqueness of solutions of related SDE's. Applications in finance and statistics are also explored, with each chapter supplying a number of exercises to illustrate key concepts. Presents both mixed fractional and sub-fractional Brownian motions Provides an accessible description for mixed fractional gaussian processes that is ideal for Master's and PhD students Includes different Hurst indices

    


                                        
  
    
      
    

    
      
        Stochastic Analysis of Mixed Fractional Gaussian Processes  by Yuliya Mishura,Mounir Zili

      

       Stochastic Analysis of Mixed Fractional Gaussian Processes presents the main tools necessary to characterize Gaussian processes. The book focuses on the particular case of the linear combination of independent fractional and sub-fractional Brownian motions with different Hurst indices. Stochastic integration with respect to these processes is considered, as is the 
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        Stochastic Calculus for Fractional Brownian Motion and Related Processes  by Yuliya Mishura,I︠U︡lii︠a︡ S. Mishura

      

       This volume examines the theory of fractional Brownian motion and other long-memory processes. Interesting topics for PhD students and specialists in probability theory, stochastic analysis and financial mathematics demonstrate the modern level of this field. It proves that the market with stock guided by the mixed model is arbitrage-free without 
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        Stochastic Analysis for Gaussian Random Processes and Fields  by Vidyadhar S. Mandrekar,Leszek Gawarecki

      

       Stochastic Analysis for Gaussian Random Processes and Fields: With Applications presents Hilbert space methods to study deep analytic properties connecting probabilistic notions. In particular, it studies Gaussian random fields using reproducing kernel Hilbert spaces (RKHSs).The book begins with preliminary results on covariance and associated RKHS
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        Stochastic Processes  Statistical Methods  and Engineering Mathematics  by Anatoliy Malyarenko,Ying Ni,Milica Rančić,Sergei Silvestrov

      

       The goal of the 2019 conference on Stochastic Processes and Algebraic Structures held in SPAS2019, Västerås, Sweden, from September 30th to October 2nd 2019, was to showcase the frontiers of research in several important areas of mathematics, mathematical statistics, and its applications. The conference was organized around the following topics 1. 
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        Non Gaussian Selfsimilar Stochastic Processes  by Ciprian Tudor

      

       This book offers an introduction to the field of stochastic analysis of Hermite processes. These selfsimilar stochastic processes with stationary increments live in a Wiener chaos and include the fractional Brownian motion, the only Gaussian process in this class. Using the Wiener chaos theory and multiple stochastic integrals, the book 
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        Fractional Brownian Motion  by Oksana Banna,Yuliya Mishura,Kostiantyn Ralchenko,Sergiy Shklyar

      

       This monograph studies the relationships between fractional Brownian motion (fBm) and other processes of more simple form. In particular, this book solves the problem of the projection of fBm onto the space of Gaussian martingales that can be represented as Wiener integrals with respect to a Wiener process. It is 
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        Modern Problems of Stochastic Analysis and Statistics  by Vladimir Panov

      

       This book brings together the latest findings in the area of stochastic analysis and statistics. The individual chapters cover a wide range of topics from limit theorems, Markov processes, nonparametric methods, acturial science, population dynamics, and many others. The volume is dedicated to Valentin Konakov, head of the International Laboratory 
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        Discrete Time Approximations and Limit Theorems  by Yuliya Mishura,Kostiantyn Ralchenko

      

       Financial market modeling is a prime example of a real-life application of probability theory and stochastics. This authoritative book discusses the discrete-time approximation and other qualitative properties of models of financial markets, like the Black-Scholes model and its generalizations, offering in this way rigorous insights on one of the most 
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