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Introduction

Random Variables

Generation of RVs

Variance Reduction

Laplace Method and Cramér’s Thm

Markov Chains and Markov Processes
Metropolis Algorithm and KMC

Simulated Annealing and QMC

Random Walk

Wiener Process and Its Construction

SDE and Ito’s Formula, Simple SDE

FPE and Invariant Distribution, Diffusion Process
Numerical SDE

Path Integral and Girsanov Transformation
Rare Events and String Method: I

Rare Events and String Method: II
Applications in Fluids(Random Vortex method)
Applications in Complex Fluids: I

Applications in Complex Fluids: II
Applications in Economics (Option Pricing)
Applications in DNA modeling (Persistence Length, WLC)
Applications in Biology (Molecular Motors)



