


f. Numerical simulation of stochastic differential equations via               
Matlab           4 

g. Dynamical systems approach  
 for stochastic partial differential equations      4 
h. Liapunov exponents and ergodic theory     2 
i. Stochastic bifurcation         2 
j. Noise-induced phenomena       2 
k. Invariant manifold reduction of random systems    4 
l. Macroscopic modeling of random systems     2  

 
Assessment: Homework   10-30% 
 Computer Programs/Project  10-20% 
 Quizzes/Tests     20-50% 
 Final Exam     30-50% 
 
Syllabus prepared by: Jeffrey Duan  
Date: Oct.19, 2005 


	  
	Textbook(s):  G. Da Prato  &  J. Zabczyk:   Stochastic Equations in Infinite Dimensions, Cambridge University Press, 1992. J. Duan: Lecture Notes on ``Dynamical Systems Methods for Stochastic Partial Differential Equations", 2006. 
	Other required material: Matlab 
	Prerequisites:   MATH 543 or 544, or consent of the instructor 

