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2 Southeast University 

 

Prof. Dr. Antonella Perucca (course 1)  (Algebra) 

 

Prof. Dr. Gabor Wiese (course 2)  (Algebra) 

 

Prof. Dr. Ivan Nourdin (course 1)  (Probability and Statistics) 

 

Prof. Dr. Mark Podolskij (course 2)  (Probability and Statistics) 

 

PREREQUISITES  

Calculus,  Linear algebra.  It will be helpful if students have preliminary 

knowledge of Real analysis, Complex analysis, Abstract algebra, Probability and 

Statistics.  
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http://www.csrc.ac.cn/en/people/faculty/151.html




http://www.math.auburn.edu/
http://webhome.auburn.edu/~yzc0009/


 

12 Southeast University 

Numerical methods for linear equations: stability and convergence 

Hours 9-10 Numerical methods for nonlinear equations: Stiffness and treatment 

Hours 11-12 Parameter estimation or stochastic differential equations 

Hours 13-14 Numerical experiment training-Euler-type methods 

Hours 15-16 Numerical experiment training-Milstein-type methods 
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