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Self-similar processes are stochastic processes that are invariant in distribution under suitable time scaling,
and are a subject intensively studied in the last few decades. This book presents the basic properties of these
processes and focuses on the study of their variation using stochastic analysis. While self-similar processes,
and especially fractional Brownian motion, have been discussed in several books, some new classes have
recently emerged in the scientific literature.  Some of them are extensions of fractional Brownian motion
(bifractional Brownian motion, subtractional Brownian motion, Hermite processes), while others are
solutions to the partial differential equations driven by fractional noises.

In this monograph the author discusses the basic properties of these new classes of  self-similar processes
and their interrelationship. At the same time a new approach (based on stochastic calculus, especially
Malliavin calculus) to studying the behavior of the variations of self-similar processes has been developed
over the last decade. This work surveys these recent techniques and findings on limit theorems and Malliavin
calculus.  
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From reader reviews:

Graciela Tubbs:

The experience that you get from Analysis of Variations for Self-similar Processes: A Stochastic Calculus
Approach (Probability and Its Applications) is a more deep you looking the information that hide within the
words the more you get interested in reading it. It doesn't mean that this book is hard to understand but
Analysis of Variations for Self-similar Processes: A Stochastic Calculus Approach (Probability and Its
Applications) giving you excitement feeling of reading. The article author conveys their point in selected
way that can be understood through anyone who read the idea because the author of this reserve is well-
known enough. This kind of book also makes your personal vocabulary increase well. That makes it easy to
understand then can go together with you, both in printed or e-book style are available. We recommend you
for having this Analysis of Variations for Self-similar Processes: A Stochastic Calculus Approach
(Probability and Its Applications) instantly.

Ernestine Miller:

The publication untitled Analysis of Variations for Self-similar Processes: A Stochastic Calculus Approach
(Probability and Its Applications) is the e-book that recommended to you to learn. You can see the quality of
the e-book content that will be shown to an individual. The language that creator use to explained their way
of doing something is easily to understand. The article author was did a lot of investigation when write the
book, and so the information that they share to you is absolutely accurate. You also will get the e-book of
Analysis of Variations for Self-similar Processes: A Stochastic Calculus Approach (Probability and Its
Applications) from the publisher to make you a lot more enjoy free time.

Anderson Austin:

Is it you actually who having spare time after that spend it whole day by means of watching television
programs or just lying down on the bed? Do you need something new? This Analysis of Variations for Self-
similar Processes: A Stochastic Calculus Approach (Probability and Its Applications) can be the solution, oh
how comes? It's a book you know. You are so out of date, spending your extra time by reading in this brand-
new era is common not a geek activity. So what these publications have than the others?

Hubert Drummond:

As a student exactly feel bored to help reading. If their teacher requested them to go to the library as well as
to make summary for some book, they are complained. Just very little students that has reading's heart or real
their hobby. They just do what the teacher want, like asked to the library. They go to at this time there but
nothing reading significantly. Any students feel that reading is not important, boring and can't see colorful
pics on there. Yeah, it is to become complicated. Book is very important for you. As we know that on this
period, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's country. So , this
Analysis of Variations for Self-similar Processes: A Stochastic Calculus Approach (Probability and Its



Applications) can make you sense more interested to read.
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