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SIMONE MALACRIDA

In this book, exercises are carried out regarding the following mathematical topics:

Markov chains and Markovian stochastic processes

time-dependent and time-independent stochastic processes

random walks and Brownian motion

Initial theoretical hints are also presented to make the performance of the exercises understood.

Simone Malacrida (1977)

Engineer and writer, has worked on research, finance, energy policy and industrial plants.
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In this workbook some examples of calculations relating to stochastic processes are carried out.

These processes represent a generalization of statistics applied to physical and technological phenomena, such as for example the interpretation of Brownian motion.

The importance of these processes in various disciplines (engineering, physics, economics, etc.) has increased over time, giving a precise configuration of its own to stochastic processes.
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