
Introduction to SDEs and their ergodic properties 

 

1. Wiener process & Stochastic integral 

 

2. Stochastic differential equations, existence and uniqueness, strong and weak 

solutions 

 

3. Markov property of solutions & relation to PDEs 

 

4. Recurrence of solutions, Lyapunov functions and other techniques, stationary 

solutions, convergence rates 


