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Stochastic partial
differential equations
(SPDEs) generalize
partial differential
equations via random
force terms and
coefficients, in the
same way ordinary
stochastic differential
equations generalize
ordingga/e(g){gerential



equations. They have
relevance to-quantum
field theory, statistical
mechanics, and spatial
modeling.

Stochastic partial
differential equation
- Wikipedia

Solutions to Partial
Differential Equations:
An Introduction Second
Edition by Walter A.
Strauss. Wave, heat,
diffusion, Laplace
equation. Sections
1.1—5P%g%%fl%|ons



5.3-9.1'... Section 10.7:
Angulan Momentum in
Quantum Mechanics
Chapter 11: General
Eigenvalue Problems
Section 11.1: The
Eigenvalues Are
Minima of the Potential
Energy

Solutions to Partial
Differential
Equations: An
Introduction Second

A. Entropy and elliptic

equatlons7}0 Definitions



2. Estimates for
equilibrium entropy
production a. A
capacity estimate b. A
pointwise bound 3.
Harnack’s inequality B.
Entropy and parabolic
equations 1. Definitions
2. Evolution of entropy
a. Entropy increase b.
Second derivatives in
time c. A differential
form of Harnack’s
inequality 3 ...

Entropy and Partial

Differentip



Equations

Partial Differential
Equations (PDE's)
Learning Objectives 1)
Be able to distinguish
between the 3 classes
of 2nd order, linear
PDE's. Know the
physical problems each
class represents and
the
physical/mathematical
characteristics of each.
2) Be able to describe
the differences
between finite-
differ%\g%%/?ond finite-



element methods for
solving PDEs.
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