
Graduate Student 
Colloquium
Mr. Daniel Noelck

Friday,
Feb. 11, 2022

EMS Building
Room E495
12:30 pm

University of Wisconsin-Milwaukee

Mr. Daniel 
Noelck

UW-Milwaukee
Department of 

Mathematical Sciences
 

EMS Building, Room E403
3200 North Cramer Street 

Milwaukee, Wisconsin 5321
414-229-4836

math-staff@uwm.edu 

The McKean-Vlassov SDE

Imagine a school of fish or a flock of birds moving 
together. Each individual fish or bird is moving 
on its own, but somehow also following the entire 
group as a whole. In this way, it is reasonable 
to consider the movement of the individual agent 
as a random variable that depends on both its 
individual position, and the average position of 
all other agents. A system of SDE’s can be set up 
to model the position of each individual agent.

In this talk we will investigate the limit case where 
the number of agents approaches infinity and 
derive a new SDE known as the McKean-Vlassov 
SDE.

Visit our website for more information on other Department 
events: www.uwm.edu/math


