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An introduction to stochastic processes through the use of R

Introduction to Stochastic Processes with R is an accessible and well-balanced
presentation of the theory of stochastic processes, with an emphasis on real-world
applications of probability theory in the natural and social sciences. The use of
simulation, by means of the popular statistical software R, makes theoretical
results come alive with practical, hands-on demonstrations.

Written by a highly-qualified expert in the field, the author presents numerous
examples from a wide array of disciplines, which are used to illustrate concepts
and highlight computational and theoretical results. Developing readers’
problem-solving skills and mathematical maturity, Introduction to Stochastic
Processes with R features:

More than 200 examples and 600 end-of-chapter exercises●

A tutorial for getting started with R, and appendices that contain review●

material in probability and matrix algebra
Discussions of many timely and stimulating topics including Markov chain●

Monte Carlo, random walk on graphs, card shuffling, Black–Scholes options
pricing, applications in biology and genetics, cryptography, martingales, and
stochastic calculus
Introductions to mathematics as needed in order to suit readers at many●

mathematical levels
A companion web site that includes relevant data files as well as all R code and●

scripts used throughout the book

Introduction to Stochastic Processes with R is an ideal textbook for an
introductory course in stochastic processes. The book is aimed at undergraduate
and beginning graduate-level students in the science, technology, engineering,
and mathematics disciplines. The book is also an excellent reference for applied
mathematicians and statisticians who are interested in a review of the topic.
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An introduction to stochastic processes through the use of R

Introduction to Stochastic Processes with R is an accessible and well-balanced presentation of the theory of
stochastic processes, with an emphasis on real-world applications of probability theory in the natural and
social sciences. The use of simulation, by means of the popular statistical software R, makes theoretical
results come alive with practical, hands-on demonstrations.

Written by a highly-qualified expert in the field, the author presents numerous examples from a wide array of
disciplines, which are used to illustrate concepts and highlight computational and theoretical results.
Developing readers’ problem-solving skills and mathematical maturity, Introduction to Stochastic Processes
with R features:

More than 200 examples and 600 end-of-chapter exercises●

A tutorial for getting started with R, and appendices that contain review material in probability and matrix●

algebra
Discussions of many timely and stimulating topics including Markov chain Monte Carlo, random walk on●

graphs, card shuffling, Black–Scholes options pricing, applications in biology and genetics, cryptography,
martingales, and stochastic calculus
Introductions to mathematics as needed in order to suit readers at many mathematical levels●

A companion web site that includes relevant data files as well as all R code and scripts used throughout the●

book

Introduction to Stochastic Processes with R is an ideal textbook for an introductory course in stochastic
processes. The book is aimed at undergraduate and beginning graduate-level students in the science,
technology, engineering, and mathematics disciplines. The book is also an excellent reference for applied
mathematicians and statisticians who are interested in a review of the topic.
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Editorial Review

From the Back Cover

An introduction to stochastic processes through the use of R

Introduction to Stochastic Processes with R is an accessible and well-balanced presentation of the theory of
stochastic processes, with an emphasis on real-world applications of probability theory in the natural and
social sciences. The use of simulation, by means of the popular statistical freeware R, makes theoretical
results come alive with practical, hands-on demonstrations.

Written by a highly-qualified expert in the field, the author presents numerous examples from a wide array of
disciplines, which are used to illustrate concepts and highlight computational and theoretical results.
Developing readers’ problem-solving skills and mathematical maturity, Introduction to Stochastic Processes
with R features:

Over 200 examples and 600 end-of-chapter exercises●

A tutorial for getting started with R, and appendices that contain review material in probability and matrix●

algebra
Discussions of many timely and interesting supplemental topics including Markov chain Monte Carlo,●

random walk on graphs, card shuffling, Black-Scholes options pricing, applications in biology and
genetics, cryptography, martingales, and stochastic calculus
Introductions to mathematics as needed in order to suit readers at many mathematical levels●

A companion website that includes relevant data files as well as all R code and scripts used throughout the●

book

Introduction to Stochastic Processes with R is an ideal textbook for an introductory course in stochastic
processes. The book is aimed at undergraduate and beginning graduate-level students in the science,
technology, engineering, and mathematics disciplines. The book is also an excellent reference for applied
mathematicians and statisticians who are interested in a review of the topic.

 

 

About the Author
Robert P. Dobrow, PhD, is Professor of Mathematics and Statistics at Carleton College. He has taught
probability and stochastic processes for over 15 years and has authored numerous research papers in Markov
chains, probability theory and statistics.

Users Review

From reader reviews:

Sylvia Johnson:

The particular book Introduction to Stochastic Processes with R will bring you to definitely the new



experience of reading a new book. The author style to spell out the idea is very unique. In case you try to
find new book to learn, this book very acceptable to you. The book Introduction to Stochastic Processes with
R is much recommended to you to study. You can also get the e-book from your official web site, so you can
more easily to read the book.

Margaret Boyer:

The reason? Because this Introduction to Stochastic Processes with R is an unordinary book that the inside of
the book waiting for you to snap this but latter it will jolt you with the secret that inside. Reading this book
alongside it was fantastic author who have write the book in such wonderful way makes the content inside
easier to understand, entertaining means but still convey the meaning thoroughly. So , it is good for you
because of not hesitating having this nowadays or you going to regret it. This book will give you a lot of
gains than the other book get such as help improving your talent and your critical thinking means. So , still
want to hold up having that book? If I were you I will go to the publication store hurriedly.

Donna Young:

Playing with family in the park, coming to see the water world or hanging out with buddies is thing that
usually you have done when you have spare time, and then why you don't try thing that really opposite from
that. A single activity that make you not experiencing tired but still relaxing, trilling like on roller coaster
you are ride on and with addition of information. Even you love Introduction to Stochastic Processes with R,
it is possible to enjoy both. It is fine combination right, you still need to miss it? What kind of hang-out type
is it? Oh seriously its mind hangout folks. What? Still don't buy it, oh come on its referred to as reading
friends.

Sandra Williams:

Are you kind of hectic person, only have 10 or even 15 minute in your day time to upgrading your mind
proficiency or thinking skill also analytical thinking? Then you are experiencing problem with the book in
comparison with can satisfy your limited time to read it because this time you only find e-book that need
more time to be learn. Introduction to Stochastic Processes with R can be your answer mainly because it can
be read by you who have those short extra time problems.
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