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        Parabolic Anderson Problem and Intermittency by René Carmona Book PDF Summary

        This book is devoted to the analysis of the large time asymptotics of the solutions of the heat equation in a random time-dependent potential. The authors give complete results in the discrete case of the $d$-dimensional lattice when the potential is, at each site, a Brownian motion in time. The phenomenon of intermittency of the solutions is discussed.
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       This book is devoted to the analysis of the large time asymptotics of the solutions of the heat equation in a random time-dependent potential. The authors give complete results in the discrete case of the $d$-dimensional lattice when the potential is, at each site, a Brownian motion in time. 
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        The Parabolic Anderson Model  by Wolfgang König

      

       This is a comprehensive survey on the research on the parabolic Anderson model – the heat equation with random potential or the random walk in random potential – of the years 1990 – 2015. The investigation of this model requires a combination of tools from probability (large deviations, extreme-value theory, e.g.) and analysis (spectral 
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        Probability in Complex Physical Systems  by Jean-Dominique Deuschel,Barbara Gentz,Wolfgang König,Max von Renesse,Michael Scheutzow,Uwe Schmock

      

       Probabilistic approaches have played a prominent role in the study of complex physical systems for more than thirty years. This volume collects twenty articles on various topics in this field, including self-interacting random walks and polymer models in random and non-random environments, branching processes, Parisi formulas and metastability in spin 
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        The Dynamics of Complex Urban Systems  by Sergio Albeverio,Denise Andrey,Paolo Giordano,Alberto Vancheri

      

       This book contains the contributions presented at the international workshop "The Dynamics of Complex Urban Systems: an interdisciplinary approach" held in Ascona, Switzerland in November 2004. Experts from several disciplines outline a conceptual framework for modeling and forecasting the dynamics of both growth-limited cities and megacities. Coverage reflects the various interdependencies 
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        Interacting Stochastic Systems  by Jean-Dominique Deuschel,Andreas Greven

      

       Core papers emanating from the research network, DFG-Schwerpunkt: Interacting stochastic systems of high complexity.
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        An Introduction to Fronts in Random Media  by Jack Xin

      

       This book aims to give a user friendly tutorial of an interdisciplinary research topic (fronts or interfaces in random media) to senior undergraduates and beginning grad uate students with basic knowledge of partial differential equations (PDE) and prob ability. The approach taken is semiformal, using elementary methods to introduce ideas 
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        From L  vy Type Processes to Parabolic SPDEs  by Davar Khoshnevisan,René Schilling

      

       This volume presents the lecture notes from two courses given by Davar Khoshnevisan and René Schilling, respectively, at the second Barcelona Summer School on Stochastic Analysis. René Schilling’s notes are an expanded version of his course on Lévy and Lévy-type processes, the purpose of which is two-fold: 
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        Trends in Stochastic Analysis  by Jochen Blath,Peter Mörters,Michael Scheutzow

      

       Presenting important trends in the field of stochastic analysis, this collection of thirteen articles provides an overview of recent developments and new results. Written by leading experts in the field, the articles cover a wide range of topics, ranging from an alternative set-up of rigorous probability to the sampling of 
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