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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:

Timothy Duchene:

Why don't make it to become your habit? Right now, try to prepare your time to do the important take action,
like looking for your favorite reserve and reading a guide. Beside you can solve your long lasting problem;
you can add your knowledge by the guide entitled Numerical Solution of Stochastic Differential Equations
(Stochastic Modelling and Applied Probability). Try to make book Numerical Solution of Stochastic
Differential Equations (Stochastic Modelling and Applied Probability) as your pal. It means that it can to
become your friend when you feel alone and beside that course make you smarter than ever. Yeah, it is very
fortuned for you personally. The book makes you much more confidence because you can know everything
by the book. So , let me make new experience and knowledge with this book.

Linda Hill:

The book Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and Applied
Probability) can give more knowledge and also the precise product information about everything you want.
Why must we leave the great thing like a book Numerical Solution of Stochastic Differential Equations
(Stochastic Modelling and Applied Probability)? A number of you have a different opinion about reserve.
But one aim that book can give many facts for us. It is absolutely suitable. Right now, try to closer together
with your book. Knowledge or data that you take for that, it is possible to give for each other; you are able to



share all of these. Book Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and
Applied Probability) has simple shape nevertheless, you know: it has great and massive function for you.
You can seem the enormous world by open up and read a e-book. So it is very wonderful.

Issac Molina:

The e-book untitled Numerical Solution of Stochastic Differential Equations (Stochastic Modelling and
Applied Probability) is the guide that recommended to you to see. You can see the quality of the book
content that will be shown to you actually. The language that publisher use to explained their ideas are easily
to understand. The writer was did a lot of analysis when write the book, therefore the information that they
share for you is absolutely accurate. You also can get the e-book of Numerical Solution of Stochastic
Differential Equations (Stochastic Modelling and Applied Probability) from the publisher to make you far
more enjoy free time.

Nicholas Thiede:

Precisely why? Because this Numerical Solution of Stochastic Differential Equations (Stochastic Modelling
and Applied Probability) is an unordinary book that the inside of the publication waiting for you to snap it
but latter it will zap you with the secret that inside. Reading this book beside it was fantastic author who
write the book in such remarkable way makes the content within easier to understand, entertaining means but
still convey the meaning totally. So , it is good for you because of not hesitating having this nowadays or you
going to regret it. This amazing book will give you a lot of rewards than the other book get such as help
improving your expertise and your critical thinking approach. So , still want to postpone having that book? If
I had been you I will go to the publication store hurriedly.
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