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Any real system is more or less disturbed by various forms of random factors, and in some real systems, the
randomness of the system is ignored, and the results obtained by modeling and analyzing the system with a
deterministic model are not always satisfactory, while the random model can more reasonably describe the actual
characteristics of the system. Stochastic differential equations are an important branch of modern mathematics in
control theory, economics, and finance. Biomathematics and other aspects have a wide range of applications. The
course "Stochastic Differential Equations” is a professional elective course for graduate students in the direction
of partial differential equations, differential equations, and probability and statistics. The basic content of this
course includes the basics of probability theory and stochastic processes, Brownian motion, random integrals, Ito
formulas, general theory of solutions to stochastic ordinary differential equations, and stability of solutions,
introduction to Stochastic Partial Differential Equations, application of stochastic differential equations in

economics and finance, etc
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