43™ Finnish Summer School on Probability and Statistics 2025 (in UTC+3=EEST)
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1. MINICOURSES

Stochastic Dynamics, Lyapunov Exponents and Stochastic Fluids
MARTIN HAIRER

Imperial College London and EPF Lausanne

Long range dependent noise in Stochastic Differential Equations and Stochastic Partial
Differential Equations

XUE-MEI L1

Imperial College London and EPF Lausanne

McKean-Vlasov type SDEs and related PDEs: kinetic models and low-regularity
coefficients

STEFANO PAGLIARANI
Universita’ di Bologna

Abstract The course aims to provide a panoramic overview of McKean-Vlasov (MKV) stochastic
differential equations (SDEs), with a particular focus on models featuring degenerate noise
(kinetic-type models) and low-regularity coeflicients. The course is divided into three parts:

I. We introduce the class of MKV SDEs and explore their links with nonlinear Fokker—Planck
equations and mean-field particle systems. We also present examples that illustrate how these
connections can be exploited in both directions.

II. We give an overview of the main results in the Lipschitz setting, including strong well-posedness,
propagation of chaos (PoC), and particle system simulation. Additionally, we outline some alter-
native numerical methods, based on analytical approximations and stochastic gradient descent.

III. We begin with examples of relevant models that involve irregular dependence on the state
and/or measure variables, as well as degenerate noise. We then review key PDE techniques used
in the non-Lipschitz setting and recall essential semigroup estimates in the kinetic (hypoelliptic)
framework. Finally, we present recent results on well-posedness and regularity for a class of
MKV SDEs with singular (distributional) drift and degenerate noise.

Graphical Models and Algebraic Statistics
Liam SoLus

KTH Stockholm


https://hairer.org/
https://www.xuemei.org/
https://www.unibo.it/sitoweb/stefano.pagliarani9/en
https://people.kth.se/~solus/

2. VIRTUAL POSTER PRESENTATIONS

With 4 minicourses this year it won’t be possible to schedule contributed talks. Participants who are
willing to contribute by presenting their own work, have the opportunity to do so in a “virtual” poster
session. Submit title, abstract and slides of your poster presentation by using the registration form or
by sending an e-mail to the organizer. The posters will be published on the summer school webpage
https://fdnss.fi/virtual-poster-sessions-2025/) it will be fun to discuss each other posters at any
time outside lectures hours.

Approximating integrals with discontinuous integrands driven by multifractional
Brownian motion

KOSTIANTYN RALCHENKO, FOAD SHOKROLLAHI AND TOMMI SOTTINEN

University of Vaasa

A Sequential Stopping Problem with Costly Reversibility
TARMO TAIPALE

University of Turku

3. PARTICIPATION AND ACCOMMODATION FEES

The participation fee (30 €) has to be paid on location in cash or by using MobilePay.
The participants who are visiting the summer school for the day and do not need accommodation,
can pay on place for their lunch or dinner directly to the biological station cantine.

Those who need accommodation at Lammi biological station should register by May 10th ! The
accommodation and lodging fee (depending on the number of nights and type of room) can be paid by
the participants who are not sponsored by the FDNSS directly to the reception of Lammi Biological
Station upon arrival, using credit or debit bank cards (cash will be not accepted). Prices for full board
accommodation are for the summer school week (4 nights) are (about)

e 302.53 € in double room

e 358,69 € in single room

e 400,77 € in single room with bathroom
You are also very welcome to bring your family, don’t need to pay for children under 4 years, and for
4-10 years old children pay half of the lodging price.

Participants who have been awarded on their request a FDNSS-travel grant from the summer school
organization do not need to pay the accommodation fee.

4. ATTENDING THE SUMMER SCHOOL REMOTELY

The lectures will be recorded and broadcasted online. Online participation is free of charge. The
timezone is EEST = UTC +3 and the zoom seminar link is https://helsinki.zoom.us/j/62768359893


https://fdnss.fi/virtual-poster-sessions-2025/
https://fdnss.fi/wp-content/uploads/2025/05/multifrac.pdf
https://fdnss.fi/wp-content/uploads/2025/05/multifrac.pdf
https://helsinki.zoom.us/j/62768359893

5. USEFUL INFORMATION

VENUE:

Lammi biological station Padjarventie 320

16900 Lammi, Finland

phone +358-(0)9 191 40733

fax +358-(0)9 191 40746
The nearest towns are Hameenlinna (about 45 km) and Lahti (about 40 km), from which there are
frequent bus connections to Lammi, see matkahuolto, jonnibus. When you reach the bus stop in Lammi,
please feel free to call Dario (the organizer) at the phone number 4358503754069 , so that hopefully we
can pick you up by car from the nearest bus-stop, which is Kirkkokallio, some 3 km away. If you really
like the idea you could also take your bicycle with you on the train and cycle for only 31 km to Lammi
biological station from the closest railway station, which is Turenki on the Hameenlinna side.

IMPORTANT ! For those of you arriving to the Lammi Biological Research Station already on
sunday 25.5:

The reception office is closed on sundays. You shall enter the dormitory (building 2 on the map, wing
B) by using the door code which will be sent to you. Inside you will find on a table the keys of your room.

For those staying in Lammi until the end of the summer school, on friday 30.5 we shall empty our
rooms by 10 am.

Whatsapp group By using the link https://chat.whatsapp.com/B50LRTApn014341DptMO5D you
can join the whatsapp group of the summer school to find information about the summer school shared
by fellow participants, like travel plans to Lammi.

Website https://fdnss.fi/43rd-finnish-summer-school-on-probability-and-statistics/

Wi-Fi connection at Helsinki University facilities two Wi-Fi networks are available, leduroam and
HelsinkiUni Guest| with password uniguest

Accommodation in Helsinki before/after the summer school We suggest the Unihome univer-
sity residence in Helsinki, booking from their website https://unihome.fi/en/properties/toolo-towers
use the code UNIRATE to get reduced university fees. Of course it should be plenty of other convenient
alternatives around Helsinki.

Free time activities The biological research station is surrounded by forest and it is next to a
lake. Many activities are possible for relaxing during free time, cycling, rowing , swimming in the lake
(bring your swim suit!), fishing, sauna, walking / jogging in the forest, table-tennis, and there is also a
volleyball court and a frisbee-golf course.

Let’s hope that we will have nice summer weather, you can check the local weather forecast herel

Welcome to Lammi !


https://www.helsinki.fi/en/research-stations/lammi-biological-station
http://www.matkahuolto.fi/en/
https://www.onnibus.com/home
https://chat.whatsapp.com/B5oLRTApnOl4341DptM05D
https://fdnss.fi/43rd-finnish-summer-school-on-probability-and-statistics/
https://helpdesk.it.helsinki.fi/en/logging-and-connections/networks/wireless-networks-university-helsinki#eduroam
https://helpdesk.it.helsinki.fi/en/instructions/logging-and-connections/networks/helsinkiuni-guest-visitor-network 
https://unihome.fi/en/properties/toolo-towers
https://en.ilmatieteenLaitos.fi/weather/h%C3%A4meenlinna/lammi
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