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Summary: Sections 2.1-2.6 are in Schmitt and Karlin's introduction to stochastic processes. Sections 2.7-2.8 are in Lamperti's
[@L]. Sections 3.1-3.2 are in Rogers and Williams [@R]. Section 3.3 is in Johnson and Kotz [@JK]. Section 4.1 is due to
Williams [@W]. Sections 4.2-4.3 are in Karlin and Taylor [@KT]. Sections 5.1-5.5 are due to Karlin and Khasminskii [@KK].
Sections 6.1-6.2 are in Karlin and Vere-Jones [@KV]. Section 6.3 is in Schultze and Schnurr [@SS]. Roughly speaking, when
one discusses “Brownian motion” or “the Wiener process”, one means the same thing as the process in this book. Contents
-------- [**Contents**]{} - [**SECTION 1**]{} Background 1.1. The classification of continuous Markov chains 1.2. Markov
processes 1.3. Strong Markov processes 1.4. Time-homogeneous Markov processes 1.5. Markov processes with invariant
measures 1.6. Some applications 1.7. Continuous time Markov chains. 1.8. Continuous time Markov chains. 1.9. Markov chains
with no invariant measures 1.10. Some applications 1.11. The Doob decomposition and martingale. 1.12. The Doob
decomposition and optional stopping. 1.13. Two-sided estimates for one-dimensional Brownian motion. 1.14. Martingale
approximation and uniformly integrable martingales. - [**SECTION 2**]{} Brownian motion and stochastic integration 2.1.
The It6-Skorohod integral 2.2. Integration against Brownian motion. 2.3 520fdblae7
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