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By Gabriel J. Lord, Catherine Elizabeth Powell, Tony Shardlow

CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2014. Paperback. Condition: New. Language:
English . Brand New Book. This book gives a comprehensive introduction to numerical methods
and analysis of stochastic processes, random fields and stochastic differential equations, and offers
graduate students and researchers powerful tools for understanding uncertainty quantification for
risk analysis. Coverage includes traditional stochastic ODEs with white noise forcing, strong and
weak approximation, and the multi-level Monte Carlo method. Later chapters apply the theory of
random fields to the numerical solution of elliptic PDEs with correlated random data, discuss the
Monte Carlo method, and introduce stochastic Galerkin finite-element methods. Finally, stochastic
parabolic PDEs are developed. Assuming little previous exposure to probability and statistics,
theory is developed in tandem with state-of-the-art computational methods through worked
examples, exercises, theorems and proofs. The set of MATLAB (R) codes included (and
downloadable) allows readers to perform computations themselves and solve the test problems
discussed. Practical examples are drawn from finance, mathematical biology, neuroscience, fluid
flow modelling and materials science.
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Very useful for all group of people. It is amongst the most incredible pdf i actually have read through. Its been written in an extremely straightforward way
and it is just right after i finished reading through this pdf by which basically modified me, change the way i think.
-- Felicia Nikolaus-- Felicia Nikolaus

These sorts of ebook is the ideal book oEered. It can be writter in simple terms rather than confusing. I discovered this pdf from my dad and i advised this
publication to understand.
-- Mr. Alejandrin Murphy PhD-- Mr. Alejandrin Murphy PhD
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