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Stochastic Numerical Methods introduces at Master level the numerical
methods that use probability or stochastic concepts to analyze random processes.
The book aims at being rather general and is addressed at students of natural
sciences (Physics, Chemistry, Mathematics, Biology, etc.) and Engineering, but
also social sciences (Economy, Sociology, etc.) where some of the techniques
have been used recently to numerically simulate different agent-based models.

Examples included in the book range from phase-transitions and critical
phenomena, including details of data analysis (extraction of critical exponents,
finite-size effects, etc.), to population dynamics, interfacial growth, chemical
reactions, etc. Program listings are integrated in the discussion of numerical
algorithms to facilitate their understanding.

From the contents:

Review of Probability Concepts●

Monte Carlo Integration●

Generation of Uniform and Non-uniform●

Random Numbers: Non-correlated Values●

Dynamical Methods●

Applications to Statistical Mechanics●

Introduction to Stochastic Processes●

Numerical Simulation of Ordinary and●

Partial Stochastic Differential Equations●

Introduction to Master Equations●

Numerical Simulations of Master Equations●

Hybrid Monte Carlo●

Generation of n-Dimensional Correlated●

Gaussian Variables●

Collective Algorithms for Spin Systems●

Histogram Extrapolation●

Multicanonical Simulations●
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Editorial Review

From the Back Cover
Stochastic Numerical Methods introduces at Master level the numerical methods that use probability or
stochastic concepts to analyze random processes. The book aims at being rather general and is addressed at
students of natural sciences (Physics, Chemistry, Mathematics, Biology, etc.) and Engineering, but also
social sciences (Economy, Sociology, etc.) where some of the techniques have been used recently to
numerically simulate different agent-based models. Examples included in the book range from phase-
transitions and critical phenomena, including details of data analysis (extraction of critical exponents, finite-
size effects, etc.), to population dynamics, interfacial growth, chemical reactions, etc. Program listings are
integrated
in the discussion of numerical algorithms to facilitate their understanding.

From the contents:
• Review of Probability Concepts
• Monte Carlo Integration
• Generation of Uniform and Non-uniform Random Numbers: Non-correlated Values
• Dynamical Methods
• Applications to Statistical Mechanics
• Introduction to Stochastic Processes
• Numerical Simulation of Ordinary and Partial Stochastic Diff erential Equations
•Introduction to Master Equations
• Numerical Simulations of Master Equations
• Hybrid Monte Carlo
• Generation of n-Dimensional Correlated Gaussian Variables
• Collective Algorithms for Spin Systems
• Histogram Extrapolation
• Multicanonical Simulations
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fluctuations in nonlinear optical cavities and dynamics of dissipative solitons.

Users Review

From reader reviews:

Irma Hughes:

The reason why? Because this Stochastic Numerical Methods: An Introduction for Students and Scientists is
an unordinary book that the inside of the publication waiting for you to snap that but latter it will zap you
with the secret the idea inside. Reading this book close to it was fantastic author who write the book in such
awesome way makes the content interior easier to understand, entertaining technique but still convey the
meaning fully. So , it is good for you because of not hesitating having this any more or you going to regret it.
This book will give you a lot of gains than the other book include such as help improving your ability and
your critical thinking technique. So , still want to delay having that book? If I ended up you I will go to the
guide store hurriedly.

Joseph Thomas:

The book untitled Stochastic Numerical Methods: An Introduction for Students and Scientists contain a lot of
information on the item. The writer explains your girlfriend idea with easy method. The language is very
clear and understandable all the people, so do definitely not worry, you can easy to read it. The book was
published by famous author. The author will take you in the new period of literary works. You can actually
read this book because you can continue reading your smart phone, or program, so you can read the book
inside anywhere and anytime. In a situation you wish to purchase the e-book, you can open their official
web-site along with order it. Have a nice read.

Floy Knowles:

What is your hobby? Have you heard that question when you got scholars? We believe that that question was
given by teacher to their students. Many kinds of hobby, Everyone has different hobby. And also you know
that little person just like reading or as looking at become their hobby. You must know that reading is very
important and also book as to be the issue. Book is important thing to incorporate you knowledge, except
your own personal teacher or lecturer. You discover good news or update concerning something by book. A
substantial number of sorts of books that can you choose to use be your object. One of them are these claims
Stochastic Numerical Methods: An Introduction for Students and Scientists.

Lowell Seymour:

Reading a publication make you to get more knowledge from the jawhorse. You can take knowledge and
information from a book. Book is created or printed or outlined from each source that will filled update of
news. In this modern era like today, many ways to get information are available for a person. From media
social just like newspaper, magazines, science e-book, encyclopedia, reference book, new and comic. You
can add your knowledge by that book. Are you ready to spend your spare time to open your book? Or just
trying to find the Stochastic Numerical Methods: An Introduction for Students and Scientists when you



required it?
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