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Table 1 First and second moments between calculated and analytic with different @
0 Calculated Analytic Error Calculated Analytic Error
first moments first moments % second moments first moments %
1 8.466 5 8.558 6 1.08 0.1815 0.1695 7.08
10 8.3745 8.394 3 0.24 1.8217 1.7015 7.06
20 8.2894 8.3031 0.16 3.6416 3.4021 7.04
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Table 2 First and second moments between calculated and analytic with different 3
Calculated Analytic Error Calculated Analytic Error
first moments first moments % second moments first moments %

0.5 8.8940 9.4313 5.70 0.8068 0.8046 0.27

2 8.7615 9.0306 3.98 0.5997 0.5891 1.80

8 8.2227 8.3489 1.51 0.2451 0.2213 10.75
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Table 3 First and second moments between calculated and analytic with different X

Calculated Analytic Error Calculated Analytic Error
first moments first moments % second moments first moments %
0.2 9.3337 9.3487 0.16 0.0731 0.0727 0.05
1 8.5927 8.6769 0.97 0.2117 0.2010 5.82
5 8.0108 8.1372 1.55 0.2499 0.2297 8.79

BEBIREE 2 MARZERE F = F(X) B BEH, S0ME0THEBRE 1000 4
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BEATIFSE, T — BB SEROR 8 64 H F)— 2042, 0<s<2
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A PARTICLE TRACING SCHEME FOR FOKKER-PLANCK EQUATION IN
FINITE ANALYTIC/MONTE CARLO METHODS "

Xu Jiangrong*?) Zhou Junhu' Zhang Ping* Cen Kefaf
*(Department of Applied Physics, Hangzhou Dianzi University, Hangzhou 310018, China)
t(Institute for Thermal Power Eng., Zhejiang University, Hangzhou 310027, China)

Abstract Fokker-Planck equation for Stochastic system with white noise is reduced to velocity state vector,
and the analytic solution of the reduced Fokker-Planck equation is obtained. The hybrid scheme in Finite
Analytic/Monte Carlo methods is developed to simulate constant parameters complete Fokker-Planck equation
and complete Fokker-Planck equation with variable F(X). It is shown that the results obtained from the
numerical algorthm are in good agrement with the analytic solutions, and that the simulating PDF is smoothed
when calculated particles number is 10°, and the simulating average moments are about to analytic solutions
when calculated particles number is 300. This work described here is first part of a long-term study in pursuit

of a new simulating scheme for two-phase flows.
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