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Springer-Verlag Berlin and Heidelberg GmbH & Co. KG. Hardback. Condition: new. BRAND NEW, Stochastic Simulation and Monte Carlo Methods:
Mathematical Foundations of Stochastic Simulation, Carl Graham, Denis Talay, In various scientific and industrial fields, stochastic simulations are
taking on a new importance. This is due to the increasing power of computers and practitioners' aim to simulate more and more complex systems,
and thus use random parameters as well as random noises to model the parametric uncertainties and the lack of knowledge on the physics of these
systems. The error analysis of these computations is a highly complex mathematical undertaking. Approaching these issues, the authors present
stochastic numerical methods and prove accurate convergence rate estimates in terms of their numerical parameters (number of simulations, time
discretization steps). As a result, the book is a self-contained and rigorous study of the numerical methods within a theoretical framework. ACer
briefly reviewing the basics, the authors first introduce fundamental notions in stochastic calculus and continuous-time martingale theory, then
develop the analysis of pure-jump Markov processes, Poisson processes, and stochastic diDerential equations. In particular, they review the essential
properties of Ito integrals and prove fundamental results on the probabilistic analysis of parabolic partial diDerential equations. These results in
turn provide the basis for developing stochastic numerical methods, both from an algorithmic and theoretical point of view. The book combines
advanced mathematical tools, theoretical analysis of stochastic numerical methods, and practical issues at a high level, so as to provide optimal
results on the accuracy of Monte Carlo simulations of stochastic processes. It is intended for master and Ph.D. students in the field of stochastic
processes and their numerical applications, as well as for physicists, biologists, economists and other professionals working with stochastic
simulations, who will benefit from the ability to reliably estimate and control the...
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DK CHILDREN. Paperback. Book Condition: New. Paperback. 32 pages. Dimensions: 8.8in. x 5.7in. x 0.2in.From fog, ice, and rocks to
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Demand *****.Creeper, Zombie, Skeleton and More Jokes for Kids - stocking fillers for kids
Sav e Do cu men t »   

H o p p y  th e H ap p y  Fro g:  Sh o rt Sto ries,  Games,  J o kes,  an d  M o re!                       
Createspace, United States, 2015. Paperback. Book Condition: New. 279 x 216 mm. Language: English . Brand New Book ***** Print on
Demand *****.Are you looking for a kid s or children s book that is
Sav e Do cu men t »   

H o p e f o r A u tism: 10 P ractical So lu tio n s to  Ev ery d ay  C h allen ges                   
Seaborough Enterprises Publishing, United States, 2015. Paperback. Book Condition: New. Initial ed.. 203 x 127 mm. Language:
English . Brand New Book ***** Print on Demand *****. Hope for Autism: 10 Practical Solutions to Everyday
Sav e Do cu men t »   

N ew  KS2 En glish  SA T Bu ster 10- M in u te Tests:  Grammar,  P u n ctu atio n  & Sp ellin g ( 2016 SA Ts & Bey o n d )                         
Coordination Group Publications Ltd (CGP). Paperback. Book Condition: new. BRAND NEW, New KS2 English SAT Buster 10-Minute
Tests: Grammar, Punctuation & Spelling (2016 SATs & Beyond), CGP Books, CGP Books, This book of SAT Buster
Sav e Do cu men t »   

 

http://albedo.media/index-to-the-classified-subject-catalogue-of-the.html
http://albedo.media/creeper-zombie-skeleton-and-more-jokes-for-kids-.html
http://albedo.media/hoppy-the-happy-frog-short-stories-games-jokes-a.html
http://albedo.media/hope-for-autism-10-practical-solutions-to-everyd.html
http://albedo.media/new-ks2-english-sat-buster-10-minute-tests-gramm.html

	Stochastic Simulation and Monte Carlo Methods: Mathematical Foundations of Stochastic Simulation
	Reviews
	STOCHASTIC SIMULATION AND MONTE CARLO METHODS: MATHEMATICAL FOUNDATIONS OF STOCHASTIC SIMULATION
	You May Also Like


