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These results, developed by Donsker and Varadhan and to a lesser
extent by Gartner, are treated very well in the book. A certain
amount of hard analysis is required to handle the ergodicity re-
quirements. These problems of suitable ergodicity conditions for
the Markovian case as well as mixing conditions for the non-
Markovian case take up the last chapters of the book.

The book contains an extensive list of references as well as de-
tailed historical comments.

Those interested in connections with statistical mechanics should
read references [2] or [3].
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Stochastic calculus in manifolds, by Michel Emery. Springer-Verlag,
Berlin, New York, 1989, 151 pp., $29.00. ISBN 3-540-51664-6

I am glad, but also a little embarrassed to present this book
because Emery’s work is very closely connected with Paul André
Meyer’s and mine, these two last ones being also much intertwined.
A large part of the book is an exposition of previous work, but also
much of the material is new. Anyway, the presentation is always
original and interesting. I always prefer intrinsic formulations for
manifolds “a la Bourbaki,” giving the expression in coordinates






