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The numerical analysis of stochastic differential equations (SDEs) differs
significantly from that of ordinary differential equations. This book provides an
easily accessible introduction to SDEs, their applications and the numerical
methods to solve such equations.

From the reviews:

"The authors draw upon their own research and experiences in obviously many
disciplines... considerable time has obviously been spent writing this in the
simplest language possible." --ZAMP
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Editorial Review

Review
"... the authors draw upon their own research and experiences in obviously many disciplines... considerable
time has obviously been spent writing this in the simplest language possible. This was not an easy task...
Their exposition stresses clarity, not formality - a very welcome approach." ZAMP

From the Back Cover
The numerical analysis of stochastic differential equations differs significantly from that of ordinary
differential equations due to peculiarities of stochastic calculus. This book provides an introduction to
stochastic calculus and stochastic differential equations, in both theory and applications, emphasising the
numerical methods needed to solve such equations. It assumes of the reader an undergraduate background in
mathematical methods typical of engineers and physicists, though many chapters begin with a descriptive
summary. The book is also accessible to others who only require numerical recipes. The stochastic Taylor
expansion provides the basis for the discrete time numerical methods for differential equations. The book
presents many new results on high-order methods for strong sample path approximations and for weak
functional approximations, including implicit, predictor-corrector, extra-polation and variance-reduction
methods. Besides serving as a basic text on such methods, the book offers the reader ready access to a large
number of potential research problems in a field that is just beginning to expand rapidly and is widely
applicable. To help the reader to develop an intuitive understanding of the underlying mathematics and hand-
on numerical skills, exercises and over 100 PC-Exercises are included.

Users Review

From reader reviews:

Mary Manzo:

The book Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and Applied
Probability) make you feel enjoy for your spare time. You can utilize to make your capable far more
increase. Book can being your best friend when you getting tension or having big problem with your subject.
If you can make reading through a book Numerical Solution of Stochastic Differential Equations (Stochastic
Modelling and Applied Probability) to be your habit, you can get more advantages, like add your current
capable, increase your knowledge about several or all subjects. You can know everything if you like open up
and read a book Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and Applied
Probability). Kinds of book are a lot of. It means that, science reserve or encyclopedia or other individuals.
So , how do you think about this book?

Jamie Hernandez:

As people who live in the actual modest era should be update about what going on or details even knowledge
to make these people keep up with the era that is always change and progress. Some of you maybe may
update themselves by examining books. It is a good choice for you personally but the problems coming to
you actually is you don't know what kind you should start with. This Numerical Solution of Stochastic
Differential Equations (Stochastic Modelling and Applied Probability) is our recommendation to help you



keep up with the world. Why, since this book serves what you want and wish in this era.

Olive Griffin:

Now a day people who Living in the era everywhere everything reachable by connect with the internet and
the resources within it can be true or not require people to be aware of each facts they get. How a lot more to
be smart in having any information nowadays? Of course the answer then is reading a book. Studying a book
can help persons out of this uncertainty Information specially this Numerical Solution of Stochastic
Differential Equations (Stochastic Modelling and Applied Probability) book because this book offers you
rich facts and knowledge. Of course the info in this book hundred percent guarantees there is no doubt in it
you may already know.

Russell Fielder:

This Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and Applied Probability)
usually are reliable for you who want to be a successful person, why. The key reason why of this Numerical
Solution of Stochastic Differential Equations (Stochastic Modelling and Applied Probability) can be among
the great books you must have is actually giving you more than just simple examining food but feed you
actually with information that perhaps will shock your previous knowledge. This book is definitely handy,
you can bring it just about everywhere and whenever your conditions in e-book and printed people. Beside
that this Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and Applied
Probability) forcing you to have an enormous of experience including rich vocabulary, giving you test of
critical thinking that we realize it useful in your day activity. So , let's have it and revel in reading.
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