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Preface 

This volum e contain s th e proceeding s o f the Worksho p o n Numerica l Method s 
and Stochastics , hel d a t th e Fields Institute fo r Research i n Mathematical Sciences , 
April 20-23 , 1999 . Th e worksho p wa s par t o f a  themati c progra m a t th e Field s 
Institute, o n Probabilit y an d it s Applications . Th e worksho p feature d talk s b y 
Dan Crisan, Pierre Del Moral, Jessica Gaines, Alice Guionnet, Terr y Lyons, Lauren t 
Miclo, Philip Protter, Freder i Viens, and John Walsh, many of which appear i n some 
form i n the presen t volume . Th e worksho p wa s precede d b y a  one-day Symposiu m 
on Numerica l Stochastic s i n Finance , o n Apri l 19 , 1999 , whic h include d talk s b y 
Phelim Boyle , Pierr e L'Ecuyer , Dietma r Leisen , an d Phili p Protter . Th e editor s 
would lik e to than k al l the speaker s fro m bot h th e worksho p an d symposiu m fo r a 
stimulating wee k o f lectures . 

The worksho p focuse d o n nove l approache s t o computationa l problems , base d 
on th e lates t technolog y fro m th e theor y o f probabilit y an d stochasti c processes . 
The emphasi s wa s no t o n a  singl e se t o f techniques , an d th e reade r wil l se e bot h 
particle system s approache s an d stochasti c analysi s represente d amon g th e papers . 
Rather th e goa l wa s t o identif y idea s emergin g fro m probabilit y tha t shoul d influ -
ence futur e wor k i n bot h probabilit y an d numerica l computation . 

The editor s woul d lik e t o than k th e Field s Institut e an d it s staf f fo r thei r hos -
pitality durin g th e worksho p an d symposium . Particula r thank s ar e du e t o Alesi a 
Zuccala an d Debbi e Iscoe , who guide d an d prepare d th e proceeding s manuscript . 

Terry Lyon s 
Tom Salisbur y 

July 200 2 
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