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This book presents a self-contained introduction to stochastic processes with emphasis on their applications
in science, engineering, finance, computer science, and operations research. It provides theoretical
foundations for modeling time-dependent random phenomena in these areas and illustrates their application
by analyzing numerous practical examples.

The treatment assumes few prerequisites, requiring only the standard mathematical maturity acquired by
undergraduate applied science students. It includes an introductory chapter that summarizes the basic
probability theory needed as background. Numerous exercises reinforce the concepts and techniques
discussed and allow readers to assess their grasp of the subject. Solutions to most of the exercises are
provided in an appendix. While focused primarily on practical aspects, the presentation includes some
important proofs along with more challenging examples and exercises for those more theoretically inclined.

Mastering the contents of this book prepares readers to apply stochastic modeling in their own fields and
enables them to work more creatively with software designed for dealing with the data analysis aspects of
stochastic processes.
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From reader reviews:

Sherry Spears:

Do you have favorite book? For those who have, what is your favorite's book? Book is very important thing
for us to be aware of everything in the world. Each reserve has different aim or even goal; it means that book
has different type. Some people really feel enjoy to spend their time for you to read a book. They can be
reading whatever they get because their hobby is definitely reading a book. What about the person who don't
like studying a book? Sometime, man or woman feel need book once they found difficult problem or perhaps
exercise. Well, probably you will want this Stochastic Processes in Science, Engineering and Finance.

Della Ferguson:

The book Stochastic Processes in Science, Engineering and Finance has a lot info on it. So when you make
sure to read this book you can get a lot of benefit. The book was written by the very famous author. The
author makes some research before write this book. This specific book very easy to read you may get the
point easily after scanning this book.

Elizabeth Ramsey:

With this era which is the greater particular person or who has ability to do something more are more
valuable than other. Do you want to become considered one of it? It is just simple solution to have that. What
you have to do is just spending your time almost no but quite enough to experience a look at some books.
One of many books in the top list in your reading list will be Stochastic Processes in Science, Engineering
and Finance. This book that is qualified as The Hungry Hills can get you closer in growing to be precious
person. By looking way up and review this book you can get many advantages.

Tom Harris:

Book is one of source of expertise. We can add our know-how from it. Not only for students but in addition
native or citizen want book to know the revise information of year to be able to year. As we know those
publications have many advantages. Beside we all add our knowledge, can also bring us to around the world.
By the book Stochastic Processes in Science, Engineering and Finance we can consider more advantage.
Don't one to be creative people? To get creative person must want to read a book. Just simply choose the best
book that suited with your aim. Don't become doubt to change your life with that book Stochastic Processes
in Science, Engineering and Finance. You can more desirable than now.
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