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RANDOM	PROCESSES	
Chapters	7,	11	
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Random	experiments	
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Random	variables	

•  Random	experiments	
•  Random	variables	
•  Probability	distribu(ons	
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Random	models	in	physics	
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hGps://en.wikipedia.org/wiki/Monte_Carlo_method	
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hGp://jackman.stanford.edu/mcmc/metropolis1.pdf	



RANDOM	WALKS	
Chapter	7	
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Random	walks	

•  Drunken	sailor	
•  Brownian	mo(on	
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hGps://www.youtube.com/watch?
v=cDcprgWiQEY	
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Modified	random	walks		

•  Memory	
•  Mul(ple	random	walkers	
•  Restricted	random	walks	and	traps	
•  Persistent	random	walk	
•  Synchronized	random	walks	
•  Steps	of	variable	length	
•  Central	limit	theorem	
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Applica(on		

•  Propose	a	game	using	random	walkers	
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Modified	random	walks		
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Method	of	Least-squares	
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Method	of	Least-squares	
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Material	de	trabalho	

•  Leia	o	Capítulo	7	do	livro	texto.	
•  Resolva	os	exercícios	desse	capítulo.	
•  Material	adicional:	
•  Capítulo	2:		
•  hGp://www.crcnetbase.com/isbn/
9781420037555	
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NUMERICAL	AND	MONTE	CARLO	
METHODS	

Chapter	11	
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Numerical Integration Methods in 
One Dimension	
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Using	Differen(al	Equa(ons	
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Using	Monte	Carlo	Evalua(on	
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Material	de	trabalho	

•  Leia	o	Capítulo	11	do	livro	texto.	
•  Resolva	os	exercícios	desse	capítulo.	
•  Procure	o	monitor	ou	o	professor	para	suas	
dúvidas.	
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Probability	problems	
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