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	This volume first introduces the mathematical tools necessary for understanding and working with a broad class of applied stochastic models. The toolbox includes Gaussian processes, independently scattered measures such as Gaussian white noise and Poisson random measures, stochastic integrals, compound Poisson, infinitely divisible and stable distributions and processes.


	Next, it illustrates general concepts by handling a transparent but rich example of a "teletraffic model". A minor tuning of a few parameters of the model leads to different workload regimes, including Wiener process, fractional Brownian motion and stable Levy process. The simplicity of the dependence mechanism used in the model enables us to get a clear understanding of long and short range dependence phenomena. The model also shows how light or heavy distribution tails lead to continuous Gaussian processes or to processes with jumps in the limiting regime. Finally, in this volume, readers will find discussions on the multivariate extensions that admit a variety of completely different applied interpretations.


	The reader will quickly become familiar with key concepts that form a language for many major probabilistic models of real world phenomena but are often neglected in more traditional courses of stochastic processes.


	Readership: Graduate students and researchers in probability & statistics.
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Driving Technical ChangePragmatic Bookshelf, 2010

	
		Finding cool languages, tools, or development techniques is easy-new ones are popping up every day. Convincing co-workers to adopt them is the hard part. The problem is political, and in political fights, logic doesn't win for logic's sake. Hard evidence of a superior solution is not enough. But that reality can be tough for...
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The Proximity Principle: The Proven Strategy That Will Lead to a Career You LoveRamsey Press, 2019

	
		Right now, 70% of Americans aren’t passionate about their work and are desperately longing for meaning and purpose. They’re sick of “average” and know there’s something better out there, but they just don’t know how to reach it.

	
		One basic principle?The Proximity Principle?can change...
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Wavelets: From Math to PracticeSpringer, 2009

	The method of wavelet transforms is one key tool in signal processing and control. Modern wavelet theory defines outlines for construction of wavelets and transformations using them. It gives rules that one has to obey to get a wavelet basis with desired properties, meaning that everyone can create a wavelet adequate for the given task. This...
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Advanced Programming Using Visual Basic 2008Career Press, 2009

	The author team of Julia Bradley and Anita Millspaugh remain the guiding light for countless students around the world in Programming in Visual Basic 2008. How better to master the most popular object-oriented programming language than to use the bestselling textbook? Be at the cutting edge of technology with examples, feedback questions, and...
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Chaos and Fractals: An Elementary IntroductionOxford University Press, 2012

	This book provides the reader with an elementary introduction to chaos and fractals, suitable for students with a background in elementary algebra, without assuming prior coursework in calculus or physics. It introduces the key phenomena of chaos - aperiodicity, sensitive dependence on initial conditions, bifurcations - via simple iterated...
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Statistics in a Nutshell: A Desktop Quick ReferenceO'Reilly, 2008
One thing I (Sarah) have learned over the last 20 or so years is that a sure way to derail a promising conversation at a party is to tell people what I do for a living. And rest assured that I’m neither a tax auditor nor captain of a sludge barge.No, I’m merely a biostatistician and statistics instructor, a revelation which invariably...





	





©2021 LearnIT (support@pdfchm.net) - Privacy Policy
