


Contents

ListofParticipantsvii
Prefaceix

TheDeterministicIto-BelatedIntegralIsEquivalenttothe
LebesgueIntegral1
RichardB.Darst

OptimalStoppingandQuasiVariationalInequalities5
AvnerFriedman

TheRegularExpansioninSingularlyPerturbedEllipticEquations23
CharlesJ.Holland

FluctuationPhenomenainUnderwaterSoundPropagation,I45
WernerKohlerandGeorgeGPapanicolaou

FluctuationPhenomenainUnderwaterSoundPropagation,II113
WernerKohlerandGeorgeC.Papanicolaou

RelationsbetweenSampleandMomentStabilityforLinear
StochasticDifferentialEquations145
F.KozinandS.Sugimoto

DiffusionApproximationsinPopulationGenetics―HowGoodAre
They?163
BennyLevikson

SomeUnsolvedProblemsandNewProblemAreasintheField
ofStochasticDifferentialEquations189
JamesMcKenna

DiffusionontheLineandAdditiveFunctional
ofBrownianMotion211
StevenOrey



AnIndividualErgodicTheoremfortheDiffusionona
ManifoldofNegativeCurvature231
MarkAPinsky

TwoLimitTheoremsforRandomEvolutionsHaving
NonErgodicDrivingProcesses241
D.Stroock




	page1
	page2
	page3
	page4

