Stochastic averaging for functional diffusions
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Motivated by a wide range of applications from ecology, chemical processes, and queueing next
works among others, in this talk, we consider a class of functional stochastic differential equations
with two-time scales. The problem may be considered as a singularly perturbed systems, which is
highlighted by the use of both slow varying functional stochastic differential equations and a fast
varying diffusions. Under broad conditions, we obtain martingale averaging of the systems.
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