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"Written by two renowned expertsin the field, the books under review contain a
thorough and insightful trestment of the fundamental underpinnings of various
aspects of stochastic processes as well as awide range of applications. Providing
clear exposition, degp mathematical results, and superb technical representation,
they are masterpieces of the subject of stochastic analysis and nonlinear
filtering.... These books...will become classics." --SIAM REVIEW
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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 expertsin the field, the books under review contain a thorough and insightful
treatment of the fundamental underpinnings of various aspects of stochastic processes aswell asawide
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 booksis their broad coverage and in-depth study of optimal filtering problems...The
books can be used by researchersin 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; engineersin control, communication, and signal processing; researchersin financial
engineering; and scientistsin 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 atext for a special topics coursein filtering."

From the Back Cover

The subject of these two volumesis 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 acomment is
added about the progress of recent years.



Users Review
From reader reviews:
ConnieKing:

A lot of people always spent their particular free time to vacation or maybe go to the outside with them
family members or their friend. Do you realize? Many alot of people spent that they free time just watching
TV, or perhaps playing video games all day long. If you want to try to find a new activity honestly, that is
look different you can read any book. It isreally fun for yourself. If you enjoy the book you read you can
spent the entire day to reading a e-book. The book Statistics of Random Processes 11 it doesn't matter what
good to read. There are alot of people that recommended this book. These people were enjoying reading this
book. In case you did not have enough space to deliver this book you can buy the actual e-book. Y ou can
mQore quickly to read this book from your smart phone. The price is not very costly but this book has high
quality.

Paul Howard:

Many people spending their time frame by playing outside with friends, fun activity along with family or just
watching TV the entire day. Y ou can have new activity to invest your whole day by reading a book. Ugh, do
you consider reading a book really can hard because you have to bring the book everywhere? It fine you can
have the e-book, delivering everywhere you want in your Touch screen phone. Like Statistics of Random
Processes |1 which is having the e-book version. So , try out this book? Let's find.

Sandra M aes;

A lot of publication has printed but it takes a different approach. Y ou can get it by net on social media. Y ou
can choose the most beneficial book for you, science, comedy, novel, or whatever by searching fromiit. It is
known as of book Statistics of Random Processes I1. Y ou can add your knowledge by it. Without causing the
printed book, it could add your knowledge and make anyone happier to read. It is most essentia that, you
must aware about publication. It can bring you from one destination to other place.

Paula Shepard:

Reading a book make you to get more knowledge from that. Y ou can take knowledge and information from a
book. Book is created or printed or created from each source that filled update of news. With this modern era
like right now, many ways to get information are available for you. From media social similar to newspaper,
magazines, science e-book, encyclopedia, reference book, fresh and comic. Y ou can add your understanding
by that book. Ready to spend your spare time to open your book? Or just trying to find the Statistics of
Random Processes |1 when you required it?
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