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CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2010. Hardback. Condition: New. Language:
English . Brand New Book ***** Print on Demand *****.Stochastic processes are an essential part of
numerous branches of physics, as well as in biology, chemistry, and finance. This textbook provides
a solid understanding of stochastic processes and stochastic calculus in physics, without the need
for measure theory. In avoiding measure theory, this textbook gives readers the tools necessary to
use stochastic methods in research with a minimum of mathematical background. Coverage of the
more exotic Levy processes is included, as is a concise account of numerical methods for simulating
stochastic systems driven by Gaussian noise. The book concludes with a non-technical introduction
to the concepts and jargon of measure-theoretic probability theory. With over 70 exercises, this
textbook is an easily accessible introduction to stochastic processes and their applications, as well
as methods for numerical simulation, for graduate students and researchers in physics.
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Reviews

This ebook can be worthy of a read, and much better than other. I have read and i am certain that i am going to planning to go through again once again in
the future. You may like just how the writer compose this book.
-- Mr. Grant Stanton PhD

A whole new eBook with an all new standpoint. It is actually rally fascinating throgh reading through time period. You wont truly feel monotony at anytime
of your own time (that's what catalogues are for relating to when you request me).
-- Claire Bartell
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