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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:

Arthur Walker:

What do you think of book? It is just for students as they are still students or that for all people in the world,
the particular best subject for that? Just you can be answered for that question above. Every person has
distinct personality and hobby per other. Don't to be compelled someone or something that they don't would
like do that. You must know how great as well as important the book Stochastic Processes and Applications:
Diffusion Processes, the Fokker-Planck and Langevin Equations (Texts in Applied Mathematics). All type of
book can you see on many sources. You can look for the internet solutions or other social media.

Ethel Davidson:

As people who live in typically the modest era should be revise about what going on or facts even knowledge
to make these keep up with the era which is always change and move forward. Some of you maybe will
certainly update themselves by reading through books. It is a good choice in your case but the problems
coming to a person is you don't know what one you should start with. This Stochastic Processes and
Applications: Diffusion Processes, the Fokker-Planck and Langevin Equations (Texts in Applied
Mathematics) is our recommendation so you keep up with the world. Why, since this book serves what you
want and wish in this era.

Bertha Davis:

The e-book untitled Stochastic Processes and Applications: Diffusion Processes, the Fokker-Planck and
Langevin Equations (Texts in Applied Mathematics) is the reserve that recommended to you to see. You can
see the quality of the reserve content that will be shown to you. The language that article author use to
explained their ideas are easily to understand. The copy writer was did a lot of research when write the book,
and so the information that they share for you is absolutely accurate. You also could get the e-book of
Stochastic Processes and Applications: Diffusion Processes, the Fokker-Planck and Langevin Equations
(Texts in Applied Mathematics) from the publisher to make you more enjoy free time.

John Yates:

In this particular era which is the greater man or woman or who has ability in doing something more are
more treasured than other. Do you want to become among it? It is just simple way to have that. What you
must do is just spending your time very little but quite enough to enjoy a look at some books. Among the
books in the top list in your reading list is Stochastic Processes and Applications: Diffusion Processes, the
Fokker-Planck and Langevin Equations (Texts in Applied Mathematics). This book which can be qualified
as The Hungry Hillsides can get you closer in growing to be precious person. By looking up and review this
publication you can get many advantages.
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