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Workshop on Stochastic Differential Equations and Applications
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Anton Thalmaier (Luxembourg K2%)
9:00-9:30 . g
Local gradient-entropy estimates
R
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9:35-10:05 | TAM CRAERS
Distribution dependent SDEs
A3 (RERE)
10:15-10:45 | Gradient estimates for diffusion processes in random
environment ‘
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10:50-11:20 | Weak convergence of path-dependent SDEs with irregular
coefficients
11:30-14:00 T, R
PO sk AR (UKD
14:30-15:00 - .
. .| Hormander's hypoelliptic theorem for nonlocal operators
SRHE (Swansea K%2) LA
15:05-15:35 | Stability of regime-switching processes under perturbation
of transition rate matrices
FAFERE (PR
15:45-16:15 | An approximation of a class of functional differential
equations with wideband noise perturbations
2 H CRIBmiERE)
16:20-16:50 | Explicit approximations for nonlinear switching diffusion | 2k 7 7%
systems in finite and infinite horizons
F& % (Strathclyde K5%)
16:55-17:25 | Delay dependent stability of highly nonlinear hybrid

stochastic systems

18:00-20:00
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