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Prof. Benedict LEIMKUHLER (University of Edinburgh, UK) donnera une conférence
intitulée:

"STOCHASTIC DYNAMICS AND NUMERICAL METHODS FOR SAMPLING SMOOTH INVARIANT
MEASURES""

Many complex dynamical systems are subject to uncertainty in the initial data, chaotic internal
mixing, and unresolved interactions with an environment. For these reasons a statistical
perspective is often taken: trajectories are treated as tools for computing averages with respect to
a generalized Gibbs measure (a smooth function of the energy). | will discuss a variety of
methods for performing such calculations based on stochastic differential equations. 1 will also

discuss and compare some numerical methods for Gibbs sampling.

Lausanne, le 20 octobre 2011
Prof. Assyr Abdulle
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