
    
    
       
    

    
      
        [image: Logo]
      
      
        
          


        

	Расширенный поиск
	Атрибутный поиск
	Контакты
	Информационно-библиотечный комплекс





	Вход в систему


        	
    [image: Contacts]
	
        Русский
    
	
        English
    



        
           
        

      

    
    	
            
              
            

        
	
          
          

        	

    
      	
       
    	
       
    	
      
    	
       
    	
      	
            
          	
            ?
          


    



    



        	
          
          

        
	
            

          


        			
                Детальная информация

            			


    
      

  
    	
        	Таблица
          	Карточка
          	RUSMARC
          
	
        	
        


  

  	
        
          
            [image: ]
          
        

      	
        
          
  
  	
            Название:
          	
                  Strong approximation of multiple Ito and Stratonovich stochastic integrals: multiple Fourier series approach
          
	
            Авторы:
          	
                  Kuznetsov Dmitriy Feliksovich
          
	
            Организация:
          	
                  Saint-Petersburg State Polytechnical University
          
	
            Выходные сведения:
          	
                  Saint-Petersburg: Politechnical University Publishing House, 2011
          
	
            Электронная публикация:
          	
                  Saint-Petersburg, 2017
          
	
            Коллекция:
          	
                  Общая коллекция
          
	
            Тематика:
          	
                  Дифференциальные уравнения стохастические; 
                  Ряды (мат.) Фурье
          
	
            УДК:
          	
                  517.9; 
                  519.65
          
	
            Тип документа:
          	
                  Другой
          
	
            Тип файла:
          	
                  PDF
          
	
            Язык:
          	
                  Английский
          
	
            DOI:
          	
                  10.18720/SPBPU/2/s17-232
          
	
            Права доступа:
          	
                  Свободный доступ из сети Интернет (чтение, печать, копирование)
          
	
            Ключ записи:
          	
                  RU\SPSTU\edoc\48484
          


  

          

                      
              Разрешенные действия: 
                    Прочитать  
                                  Загрузить
                  (2,3 Мб)
                              
            

            
            
  
                      
              Группа:
              Анонимные пользователи
            

            
              Сеть: Интернет
            
            
                            

      




  
    
      Аннотация

    
        
          This book is the first monograph where the problem of strong (mean-square) approximation of multiple Ito and Stratonovich stochastic integrals is sistematically analyzed in the context of numerical integration of stochastic differential Ito equations. This monograph for the first time successfully use the tool 2 of multiple and iterative Fourier series, built in the space L2 and poitwise, for the strong approximation of multiple stochastic integrals. The aforesaid means were not used in this academic field before. We obtained a general result connected with expansion of multiple stochastic Ito integrals with any fixed multiplicity k, based on generalized multiple Fourier series converging in the space L2([t, T] x ... x [t, T]) (x ... x -- k-1 times). This result is adapted for multiple Stratonovich stochastic integrals of 1 -- 4 multiplicity for Legendre polynomial system  and system of trigonometric functions, as well as for other types of multiple stochastic integrals. The theorem on expansion of multiple Stratonovich stochastic integrals with any fixed multiplicity k, based on generalized Fourier series converging pointwise is verified. We obtained exact expressions for mean-square errors of approximation of multiple stochastic Ito integrals of 1 -- 4 multiplicity. We provided a significant practical material devoted to expansion and approximation of specific multiple Ito and Stratonovich stochastic integrals of 1 -- 5 multiplicity using the system of Legendre polynomials and the system of trigonometric functions. We compared the methods formulated in this book with existing methods of strong approximation of multiple stochastic integrals. This monograph open a new direction in researching of multiple Ito and Stratonovich stochastic integrals. This book will be interesting for specialists dealing with the theory of stochastic processes, applied and computational mathematics, senior students and postgraduates of technical institutes and universities, as well as for computer experts.
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