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Stochastic analysis is a branch of infinite-dimensional analysis that relies on a combined use of
analytic and probabilistic tools and has been the object of a rapid development in recent decades.
In particular, it has been successfully applied to solve numerous problems related to PDEs,
functional inequalities, mathematical finance and extensions of stochastic calculus. In this talk, we
will introduce the basic tools of stochastic analysis which consist in a gradient and divergence
operator defined on a probability space. And we will also present some of their applications to
sensitivity analysis, statistical estimation and stochastic inequalities.
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