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Provides a systematic and comprehensive synthesis of the diverse literature on theéry and applica-
tions of the exponential distribution. Covers not only conventional areas, but also discussions on
exponential regression, models and applications of mixtures — including the especially relevant
bootstrapping method — and applications to survival analysis.
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Volume 26

Stochastic Differential Equations in Infinite

Dimensional Spaces
by G. Kallianpur and J. Xiong

The subject of infinite dimensional SDE's, and in particular, the field
of nuclear space valued SDE's has grown in importance in recent
years and has witnessed a rigorous growth in research activity. This
research, in large part, constitutes the basis for this monograph.
Among the major topics that are presented in details are: (i) SDE's
driven by Poisson random measures as models for the voltage
potentials of spatially extended neurons. (i) Approximation to the
discontinuous models by infinite dimensional diffusion equations.
(i) Asymptotic behavior of interacting particle system when the
number of particles tends to infinity. (iv) The large deviation
convergence rate when the magnitude of the noise term tends
to zero. (v) Applications to environmental pollution and
neurophysiological problems. (vi) Chemical reaction diffusions. For
the convenience of the reader, the authors have tried to make
the monograph as self-contained as possible by including three
chapters on topological and probabilistic preliminaries essential for
the understanding of the later material. This volume is an
expanded version of the 1993 Barrett Lectures delivered by
Professor Gopinath Kallianpur at the University of Tennessee,
Knoxville.
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