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about stochastic differential equations. Together they present a
very complete view of the current theory. The last chapter treats
different problems such as Harnesses, some Markov properties,
and local time.

The only criticism I find is that the title of this book is badly
chosen and may deceive the potential reader into thinking that at
least all the important subjects of the theory will be mentioned or
treated. In fact only a few topics are included, and therefore a title
such as “Selected chapters in...” would be preferable. Some parts
of the theory which are lacking partially or entirely are Markov
processes, filtering, optimal stopping, point processes [3], and a
study of the Brownian sheet. In addition, some notions are used
without definitions (for example, the predictable projection and
the dual predictable projection of a process). I found very few
misprints.

In spite of these minor reservations, I read this book with great
pleasure and I warmly recommend it for everyone who is interested
in this lovely theory.
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Art gallery theorems and algorithms, by Joseph O’Rourke. Oxford
University Press, 280 pp., $45.00. ISBN 0-19-503965-3

Victor Klee once asked how many guards are sufficient to guard
the interior of an art gallery room with n walls and which contains






