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Abstract
In this talk, I will give a short introduction to 
control theory for stochastic distributed parameter 
systems (governed by stochastic differential 
equations in infinite dimensions, typically by 
stochastic PDEs). I will explain the new phenomena 
and difficulties in the study of controllability and 
opt imal  contro l  prob lems for  these sor t  o f 
equations. In particular, I will show by some 
e x a m p l e s  t h a t  b o t h  t h e  f o r m u l a t i o n  o f 
corresponding stochastic control problems and the 
tools to solve them may differ considerably from 
their deterministic/finite-dimensional counterparts, 
and one has to develop new methods,  say, the 
stochastic transposition method introduced in our 
previous works, to solve some problems in this 
field.

About the speaker
Xu Zhang obtained a bachelor’s degree from 
Sichuan University in 1989, and a PhD degree from 
Fudan University in 1999. His main research 
interests include control theory, PDEs, and 
stochastic analysis. Professor Zhang is also a 
chief/associate editor of various journals, including 
S I A M  J .  C o n t r o l  O p t i m . ,  E S A I M :  C O C V , 
Mathematical Control and Related Fields, etc. He 
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at the 2010 ICM.
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