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We suggest an introduction to the technique of anomalous dynamics simu-
lations by using a generalized Langevin equations integration method, dwelling
mostly on the case of Lévy-stable motion. With the help of this technique we
obtain the stationary probability density functions (PDFs) in the symmetrical
double-well quartic potential uncovering an interesting peculiarity in this sys-
tem, that the peaks’ coordinates of the PDFs do not coincide with potential’s
minimums. Also, a comparison of the results with those obtained via the nu-
merical integration of generalized Fokker-Planck equation, as well as with an-
alytical expressions, is given. Finally, we show the possibility to solve a reverse
problem, that is to reconstruct the potential shape knowing the stationary PDF
in the system.


