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Stochastic Numerical Methods introduces at Master level the numerical methods that use probability or
stochastic concepts to analyze random processes. The book aims at being rather general and is addressed at
students of natural sciences (Physics, Chemistry, Mathematics, Biology, etc.) and Engineering, but also
social sciences (Economy, Sociology, etc.) where some of the techniques have been used recently to
numerically simulate different agent-based models.

Examples included in the book range from phase-transitions and critical phenomena, including details of data
analysis (extraction of critical exponents, finite-size effects, etc.), to population dynamics, interfacial growth,
chemical reactions, etc. Program listings are integrated in the discussion of numerical algorithms to facilitate
their understanding.

From the contents:

Review of Probability Concepts●

Monte Carlo Integration●

Generation of Uniform and Non-uniform●

Random Numbers: Non-correlated Values●

Dynamical Methods●

Applications to Statistical Mechanics●

Introduction to Stochastic Processes●

Numerical Simulation of Ordinary and●

Partial Stochastic Differential Equations●

Introduction to Master Equations●

Numerical Simulations of Master Equations●

Hybrid Monte Carlo●

Generation of n-Dimensional Correlated●

Gaussian Variables●

Collective Algorithms for Spin Systems●

Histogram Extrapolation●

Multicanonical Simulations●
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From reader reviews:

Kenneth Hand:

Nowadays reading books are more than want or need but also become a life style. This reading routine give
you lot of advantages. The benefits you got of course the knowledge the rest of the information inside the
book that improve your knowledge and information. The information you get based on what kind of guide
you read, if you want send more knowledge just go with training books but if you want really feel happy read
one along with theme for entertaining including comic or novel. The Stochastic Numerical Methods: An
Introduction for Students and Scientists is kind of guide which is giving the reader unforeseen experience.

Ruth McGrath:

This book untitled Stochastic Numerical Methods: An Introduction for Students and Scientists to be one of
several books that will best seller in this year, honestly, that is because when you read this book you can get
a lot of benefit onto it. You will easily to buy that book in the book retail store or you can order it by using
online. The publisher in this book sells the e-book too. It makes you easier to read this book, as you can read
this book in your Mobile phone. So there is no reason to you to past this publication from your list.

Larry Devries:

The book untitled Stochastic Numerical Methods: An Introduction for Students and Scientists contain a lot of
information on the idea. The writer explains her idea with easy way. The language is very straightforward all
the people, so do certainly not worry, you can easy to read that. The book was written by famous author. The
author will bring you in the new era of literary works. You can actually read this book because you can
continue reading your smart phone, or gadget, so you can read the book with anywhere and anytime. If you
want to buy the e-book, you can available their official web-site and order it. Have a nice examine.

Donna Hubbard:

Some individuals said that they feel weary when they reading a guide. They are directly felt this when they
get a half portions of the book. You can choose the book Stochastic Numerical Methods: An Introduction for
Students and Scientists to make your own personal reading is interesting. Your current skill of reading
proficiency is developing when you similar to reading. Try to choose very simple book to make you enjoy to
see it and mingle the impression about book and reading through especially. It is to be 1st opinion for you to
like to start a book and study it. Beside that the e-book Stochastic Numerical Methods: An Introduction for
Students and Scientists can to be your brand new friend when you're truly feel alone and confuse in doing
what must you're doing of that time.
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