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This book presents various results and techniques from the theory of stochastic processes that are useful in
the study of stochastic problems in the natural sciences. The main focus is analytical methods, although
numerical methods and statistical inference methodologies for studying diffusion processes are also
presented. The goal is the development of techniques that are applicable to a wide variety of stochastic
models that appear in physics, chemistry and other natural sciences. Applications such as stochastic
resonance, Brownian motion in periodic potentials and Brownian motors are studied and the connection
between diffusion processes and time-dependent statistical mechanics is elucidated.

               

The book contains a large number of illustrations, examples, and exercises. It will be useful for graduate-
level courses on stochastic processes for students in applied mathematics, physics and engineering. Many of
the topics covered in this book (reversible diffusions, convergence to equilibrium for diffusion processes,
inference methods for stochastic differential equations, derivation of the generalized Langevin equation, exit
time problems) cannot be easily found in textbook form and will be useful to both researchers and students
interested in the applications of stochastic processes.
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From reader reviews:

Lynn Gowen:

Do you have favorite book? For those who have, what is your favorite's book? Publication is very important
thing for us to know everything in the world. Each e-book has different aim or perhaps goal; it means that
guide has different type. Some people sense enjoy to spend their the perfect time to read a book. They may
be reading whatever they take because their hobby is reading a book. Consider the person who don't like
studying a book? Sometime, man or woman feel need book whenever they found difficult problem or even
exercise. Well, probably you should have this Stochastic Processes and Applications: Diffusion Processes,
the Fokker-Planck and Langevin Equations (Texts in Applied Mathematics).

Lauren Robinson:

Book is written, printed, or highlighted for everything. You can learn everything you want by a e-book. Book
has a different type. We all know that that book is important thing to bring us around the world. Close to that
you can your reading ability was fluently. A publication Stochastic Processes and Applications: Diffusion
Processes, the Fokker-Planck and Langevin Equations (Texts in Applied Mathematics) will make you to be
smarter. You can feel much more confidence if you can know about anything. But some of you think which
open or reading a new book make you bored. It's not make you fun. Why they may be thought like that?
Have you searching for best book or suited book with you?

Wiley Wagner:

Here thing why that Stochastic Processes and Applications: Diffusion Processes, the Fokker-Planck and
Langevin Equations (Texts in Applied Mathematics) are different and dependable to be yours. First of all
reading through a book is good nevertheless it depends in the content than it which is the content is as
delicious as food or not. Stochastic Processes and Applications: Diffusion Processes, the Fokker-Planck and
Langevin Equations (Texts in Applied Mathematics) giving you information deeper and in different ways,
you can find any guide out there but there is no reserve that similar with Stochastic Processes and
Applications: Diffusion Processes, the Fokker-Planck and Langevin Equations (Texts in Applied
Mathematics). It gives you thrill studying journey, its open up your personal eyes about the thing this
happened in the world which is maybe can be happened around you. You can bring everywhere like in park,
café, or even in your method home by train. If you are having difficulties in bringing the branded book
maybe the form of Stochastic Processes and Applications: Diffusion Processes, the Fokker-Planck and
Langevin Equations (Texts in Applied Mathematics) in e-book can be your option.

Kristy Moore:

Would you one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store?
Try and pick one book that you just dont know the inside because don't evaluate book by its handle may
doesn't work this is difficult job because you are frightened that the inside maybe not because fantastic as in



the outside seem likes. Maybe you answer might be Stochastic Processes and Applications: Diffusion
Processes, the Fokker-Planck and Langevin Equations (Texts in Applied Mathematics) why because the
wonderful cover that make you consider with regards to the content will not disappoint you. The inside or
content is usually fantastic as the outside or perhaps cover. Your reading 6th sense will directly make
suggestions to pick up this book.
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