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In this revised and extended version of his course notes from a 1-year course at Scuola Normale Superiore,
Pisa, the author provides an introduction – for an audience knowing basic functional analysis and measure
theory but not necessarily probability theory – to analysis in a separable Hilbert space of infinite dimension.
Starting from the definition of Gaussian measures in Hilbert spaces, concepts such as the Cameron-Martin
formula, Brownian motion and Wiener integral are introduced in a simple way. These concepts are then used
to illustrate some basic stochastic dynamical systems (including dissipative nonlinearities) and Markov semi-
groups, paying special attention to their long-time behavior: ergodicity, invariant measure. Here fundamental
results like the theorems of Prokhorov, Von Neumann, Krylov-Bogoliubov and Khas'minski are proved. The
last chapter is devoted to gradient systems and their asymptotic behavior.
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From reader reviews:

Rebecca Clark:

This An Introduction to Infinite-Dimensional Analysis (Universitext) book is not ordinary book, you have
after that it the world is in your hands. The benefit you will get by reading this book is definitely information
inside this e-book incredible fresh, you will get details which is getting deeper a person read a lot of
information you will get. This An Introduction to Infinite-Dimensional Analysis (Universitext) without we
realize teach the one who reading through it become critical in pondering and analyzing. Don't possibly be
worry An Introduction to Infinite-Dimensional Analysis (Universitext) can bring once you are and not make
your carrier space or bookshelves' turn into full because you can have it with your lovely laptop even cell
phone. This An Introduction to Infinite-Dimensional Analysis (Universitext) having very good arrangement
in word and layout, so you will not really feel uninterested in reading.

Irene Forrest:

This book untitled An Introduction to Infinite-Dimensional Analysis (Universitext) to be one of several
books in which best seller in this year, that's because when you read this reserve you can get a lot of benefit
on it. You will easily to buy that book in the book store or you can order it by using online. The publisher on
this book sells the e-book too. It makes you more easily to read this book, as you can read this book in your
Mobile phone. So there is no reason to you to past this reserve from your list.

Michael Stricklin:

Spent a free time and energy to be fun activity to accomplish! A lot of people spent their spare time with
their family, or their own friends. Usually they performing activity like watching television, planning to
beach, or picnic from the park. They actually doing same thing every week. Do you feel it? Do you wish to
something different to fill your own free time/ holiday? Could be reading a book could be option to fill your
totally free time/ holiday. The first thing you ask may be what kinds of book that you should read. If you
want to try out look for book, may be the guide untitled An Introduction to Infinite-Dimensional Analysis
(Universitext) can be good book to read. May be it can be best activity to you.

Norbert Walling:

Many people spending their time period by playing outside together with friends, fun activity together with
family or just watching TV all day every day. You can have new activity to pay your whole day by reading
through a book. Ugh, do you think reading a book can actually hard because you have to accept the book
everywhere? It okay you can have the e-book, having everywhere you want in your Cell phone. Like An
Introduction to Infinite-Dimensional Analysis (Universitext) which is getting the e-book version. So , try out
this book? Let's find.
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