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Abstract： 

In this talk, I will use the shortest 
path problem as an example 
to illustrate how one can connect 
optimization, stochastic differential 
equations and partial differential 
equations together to solve some 
challenging real world problems. On 
the other end, I will show what new 
and challenging mathematical 
problems can be raised from 
those applications. The talk is based 
on a joint work with Shui-Nee 
Chow and Jun Lu. And it is intended 
for graduate students. 
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