
mathematical methods - week 16

Go with the (noisy) flow

2014-12-02 Predrag Lecture 29
Random walks, Langevin, Fokker-Planck
• Langevin / Fokker-Planck.

2014-12-04 Predrag Lecture
Ornstein-Uhlenbeck ‘harmonic oscillator’ of stochastics

• Ornstein-Uhlenbeck spectrum, Sect. 4.1; finally! we get some Hermite
polynomials :)
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http://www.streamsound.dk/book1/chaos/chaos.html#592/z
http://www.cns.gatech.edu/~predrag/papers/CviLip12.pdf

