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2:30  A. Stuart (Warwick)       Homogenization For Inertial Particles

3:30            Tea

4:00  M. Scheutzow (TU Berlin)  Small ball probabilities and the
quantization problem for Gaussian measures

5:00  N.O'Connell (Warwick)   Some reflections on Brownian
motion

Dinner at New Ocean city restaurant, inexpensive Chinese buffet,
costs around 10 pounds per head.

Venue:  Lectures will be  in room 614, Newton Building, Burton
street.  Tea will be served in room 124 in Goldsmith house (annexe
to Newton building).

For more information, please contact Xue-Mei Li
(xuemei.li@ntu.ac.uk, Tel. 0115 848 2118).

 Abstracts of talks:

O’Conneell:
Pitman (1975) showed that, if $(B_t, t\ge 0)$ is a one-dimensional Brownian motion



and $I_t$ is the infimum up to time $t$, then $B-2I$ is a three-dimensional Bessel
process, that is, it has the same law as the norm of a three-dimensional Brownian
motion. I will describe a multi-dimensional generalisation of this result which gives a
representation for Brownian motion in a Weyl chamber as a certain path-transformation
applied to the corresponding Euclidean Brownian motion. This is joint work with Ph.
Biane and Ph. Bougerol and builds on earlier work of Bougerol and Jeulin (2002) and
O'Connell and Yor (2002). I will also describe some connections with random matrices
and longest increasing subsequence problems. 
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Stuart: Joint work with Jochen Voss and Petter Wiberg.
We describe a method for sampling from paths of SDEs,
conditional on observations, possibly noisy. The method
is based on the Langevin MCMC method for sampling from
finite dimensional distributions. By passing to a suitable
continuum limit in this method, a stochastic PDE is derived.
The method can be rigorously justified for Gaussian problems,
when it includes the Kalman filter/smoother as a special case;
this analysis is presented. Numerical evidence is shown
to justify the method for nonlinear problems.


