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"Written by two renowned experts in the field, the books under review contain a
thorough and insightful treatment of the fundamental underpinnings of various
aspects of stochastic processes as well as a wide range of applications. Providing
clear exposition, deep mathematical results, and superb technical representation,
they are masterpieces of the subject of stochastic analysis and nonlinear
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Editorial Review

Review

From the reviews:

JOURNAL OF THE AMERICAN STOCHASTIC ASSOCIATION

"The material is accessible to researchers and advanced graduate students. These two classic volumes are
very important resources for both probabilists and statisticians."

SIAM REVIEW

"Written by two renowned experts in the field, the books under review contain a thorough and insightful
treatment of the fundamental underpinnings of various aspects of stochastic processes as well as a wide
range of applications. Providing clear exposition, deep mathematical results, and superb technical
representation, they are masterpieces of the subject of stochastic analysis and nonlinear filtering…What is
special about these books is their broad coverage and in-depth study of optimal filtering problems…The
books can be used by researchers in different areas who need to use stochastic calculus and who treat state
estimation, detection, and stochastic control problems under incomplete information and partial
observations…These two books are a comprehensive treatise on stochastic calculus, random processes, and
filtering theory, and provide an excellent and illuminating introduction to these fields with a wide range of
theoretical and practical issues. With the new additions and modifications of the first edition, they are to be
welcomed and benefit not only the systems theory and control community but also mathematicians working
on stochastic processes; engineers in control, communication, and signal processing; researchers in financial
engineering; and scientists in many other related fields. It is conceivable that these books will have a
significant impact on the aforementioned fields and will become classics."

SIAM REVIEW

"…and the second volume can be used as a text for a special topics course in filtering."

From the Back Cover
The subject of these two volumes is non-linear filtering (prediction and smoothing) theory and its application
to the problem of optimal estimation, control with incomplete data, information theory, and sequential testing
of hypothesis. The required mathematical background is presented in the first volume: the theory of
martingales, stochastic differential equations, the absolute continuity of probability measures for diffusion
and Ito processes, elements of stochastic calculus for counting processes. The book is not only addressed to
mathematicians but should also serve the interests of other scientists who apply probabilistic and statistical
methods in their work. The theory of martingales presented in the book has an independent interest in
connection with problems from financial mathematics.
In the second edition, the authors have made numerous corrections, updating every chapter, adding two new
subsections devoted to the Kalman filter under wrong initial conditions, as well as a new chapter devoted to
asymptotically optimal filtering under diffusion approximation. Moreover, in each chapter a comment is
added about the progress of recent years.



Users Review

From reader reviews:

Angela Gagne:

Have you spare time for the day? What do you do when you have a lot more or little spare time? Yep, you
can choose the suitable activity to get spend your time. Any person spent their spare time to take a walk,
shopping, or went to often the Mall. How about open as well as read a book eligible Statistics of Random
Processes II? Maybe it is being best activity for you. You recognize beside you can spend your time along
with your favorite's book, you can better than before. Do you agree with its opinion or you have some other
opinion?

Amanda Moberly:

In this 21st centuries, people become competitive in every single way. By being competitive today, people
have do something to make them survives, being in the middle of typically the crowded place and notice by
means of surrounding. One thing that at times many people have underestimated the idea for a while is
reading. Sure, by reading a publication your ability to survive raise then having chance to remain than other
is high. For yourself who want to start reading a new book, we give you this Statistics of Random Processes
II book as basic and daily reading guide. Why, because this book is usually more than just a book.

John James:

The ability that you get from Statistics of Random Processes II is the more deep you looking the information
that hide inside the words the more you get considering reading it. It does not mean that this book is hard to
recognise but Statistics of Random Processes II giving you thrill feeling of reading. The author conveys their
point in specific way that can be understood simply by anyone who read this because the author of this e-
book is well-known enough. This particular book also makes your current vocabulary increase well. Making
it easy to understand then can go along, both in printed or e-book style are available. We highly recommend
you for having this particular Statistics of Random Processes II instantly.

Allison Morales:

Reading a publication make you to get more knowledge from that. You can take knowledge and information
from your book. Book is published or printed or created from each source this filled update of news. On this
modern era like right now, many ways to get information are available for you. From media social including
newspaper, magazines, science reserve, encyclopedia, reference book, new 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 in search
of the Statistics of Random Processes II when you desired it?
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