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Abstract: These are the lecture notes of the summer (by definition) grad-
uate minicourse at Helsinki University of Technology, 6-8.09.2004. The top-
ics of the course are: ”simple” Markov diffusions in R

d with equilibrium or
stationary measures; recurrence properties and convergence to a stationary
measure; ”strong” and ”weak” discretisation problems; convergence to equi-
librium for approximations; invariant measures depending on a parameter,
their smoothness. The author thanks Helsinki University of Technology for
hospitality which made it possible to prepare this minicourse as a part of the
programme ”New Techniques in Applied Stochastics”, 2004-2005, supported
by Finnish Mathematical Society and the Finnish Academy

AMS subject classifications: 60-01, 60H10, 60J05, 60F10, 60H35, 60J05

Keywords: stochastic differential equations, diffusions, discretisation, euler scheme,
ergodicity

Alexander Yu. Veretennikov
University of Leeds, UK &
Institute of Information Transmission Problems, Moscow, Russia
a.veretennikov@leeds.ac.uk

ISBN 951-22-7294-6
ISSN 0784-6460

Helsinki University of Technology

Department of Engineering Physics and Mathematics

Institute of Mathematics

P.O. Box 1100, 02015 HUT, Finland

email:math@hut.fi http://www.math.hut.fi/


