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This book focuses mainly on fractional Brownian fields and their extensions. It has been used to teach
graduate students at Grenoble and Toulouse's Universities. It is as self-contained as possible and contains
numerous exercises, with solutions in an appendix. After a foreword by Stéphane Jaffard, a long first chapter
is devoted to classical results from stochastic fields and fractal analysis. A central notion throughout this
book is self-similarity, which is dealt with in a second chapter with a particular emphasis on the celebrated
Gaussian self-similar fields, called fractional Brownian fields after Mandelbrot and Van Ness's seminal
paper. Fundamental properties of fractional Brownian fields are then stated and proved. The second central
notion of this book is the so-called local asymptotic self-similarity (in short lass), which is a local version of
self-similarity, defined in the third chapter. A lengthy study is devoted to lass fields with finite variance.
Among these lass fields, we find both Gaussian fields and non-Gaussian fields, called Lévy fields. The Lévy
fields can be viewed as bridges between fractional Brownian fields and stable self-similar fields. A further
key issue concerns the identification of fractional parameters. This is the raison d'être of the statistics
chapter, where generalized quadratic variations methods are mainly used for estimating fractional
parameters. Last but not least, the simulation is addressed in the last chapter. Unlike the previous issues, the
simulation of fractional fields is still an area of ongoing research. The algorithms presented in this chapter
are efficient but do not claim to close the debate.
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From reader reviews:

Irene Gwyn:

Why don't make it to become your habit? Right now, try to prepare your time to do the important work, like
looking for your favorite book and reading a book. Beside you can solve your problem; you can add your
knowledge by the e-book entitled Fractional Fields and Applications: 73 (Mathématiques et Applications).
Try to face the book Fractional Fields and Applications: 73 (Mathématiques et Applications) as your friend.
It means that it can for being your friend when you experience alone and beside those of course make you
smarter than in the past. Yeah, it is very fortuned in your case. The book makes you more confidence
because you can know every little thing by the book. So , we need to make new experience and also
knowledge with this book.

Virginia Dunn:

This Fractional Fields and Applications: 73 (Mathématiques et Applications) book is not really ordinary
book, you have after that it the world is in your hands. The benefit you obtain by reading this book is
definitely information inside this reserve incredible fresh, you will get data which is getting deeper you read
a lot of information you will get. That Fractional Fields and Applications: 73 (Mathématiques et
Applications) without we know teach the one who studying it become critical in considering and analyzing.
Don't end up being worry Fractional Fields and Applications: 73 (Mathématiques et Applications) can bring
if you are and not make your tote space or bookshelves' turn out to be full because you can have it inside
your lovely laptop even cellphone. This Fractional Fields and Applications: 73 (Mathématiques et
Applications) having excellent arrangement in word along with layout, so you will not sense uninterested in
reading.

Lynette Petree:

In this time globalization it is important to someone to receive information. The information will make
someone to understand the condition of the world. The healthiness of the world makes the information
simpler to share. You can find a lot of personal references to get information example: internet, newspapers,
book, and soon. You can see that now, a lot of publisher in which print many kinds of book. Typically the
book that recommended to your account is Fractional Fields and Applications: 73 (Mathématiques et
Applications) this reserve consist a lot of the information on the condition of this world now. This kind of
book was represented how can the world has grown up. The vocabulary styles that writer make usage of to
explain it is easy to understand. Often the writer made some research when he makes this book. That is why
this book acceptable all of you.

Clayton Johnson:

A lot of publication has printed but it is different. You can get it by net on social media. You can choose the
most effective book for you, science, comedy, novel, or whatever through searching from it. It is called of



book Fractional Fields and Applications: 73 (Mathématiques et Applications). You can add your knowledge
by it. Without causing the printed book, it could possibly add your knowledge and make you actually happier
to read. It is most important that, you must aware about guide. It can bring you from one destination for a
other place.
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