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Driven non-equilibrium systems modeled with
Markov processes
Tuesday, 4 July 2017 14:00 (20 minutes)

I will present in this talk my research on how fluctuations arise in nonequilibrium systems modeled by Markov
processes and how to construct effective dynamics associated with these fluctuations.

To discuss this, I will present two simple stochastic models:

« A particle on a ring, evolving with a driving force and the potential under the influence of a stochastic force.
For this model I will look at the current fluctuations observable.

« A stock market, modeled as geometric Brownian motion, where I will study the fluctuations of the occupation,
corresponding to prices fluctuation.
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