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This book provides an introduction to the theory of stochastic partial differential equations (SPDEs) of
evolutionary type. SPDEs are one of the main research directions in probability theory with several wide
ranging applications. Many types of dynamics with stochastic influence in nature or man-made complex
systems can be modelled by such equations. The theory of SPDEs is based both on the theory of
deterministic partial differential equations, as well as on modern stochastic analysis.

Whilst this volume mainly follows the ‘variational approach’, it also contains a short account on the
‘semigroup (or mild solution) approach’. In particular, the volume contains a complete presentation of the
main existence and uniqueness results in the case of locally monotone coefficients. Various types of
generalized coercivity conditions are shown to guarantee non-explosion, but also a systematic approach to
treat SPDEs with explosion in finite time is developed. It is, so far, the only book where the latter and the
‘locally monotone case’ is presented in a detailed and complete way for SPDEs. The extension to this more
general framework for SPDEs, for example, in comparison to the well-known case of globally monotone
coefficients, substantially widens the applicability of the results. In addition, it leads to a unified approach
and to simplified proofs in many classical examples. These include a large number of SPDEs not covered by
the ‘globally monotone case’, such as, for exa

mple, stochastic Burgers or stochastic 2D and 3D Navier-Stokes equations, stochastic Cahn-Hilliard
equations and stochastic surface growth models.

To keep the book self-contained and prerequisites low, necessary results about SDEs in finite dimensions are
also included with complete proofs as well as a chapter on stochastic integration on Hilbert spaces. Further
fundamentals (for example, a detailed account on the Yamada-Watanabe theorem in infinite dimensions)
used in the book have added proofs in the appendix. The book can be used as a textbook for a one-year
graduate course.
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From reader reviews:

Frances Carpenter:

The reserve untitled Stochastic Partial Differential Equations: An Introduction (Universitext) is the reserve
that recommended to you you just read. You can see the quality of the e-book content that will be shown to
you actually. The language that article author use to explained their ideas are easily to understand. The writer
was did a lot of investigation when write the book, to ensure the information that they share for you is
absolutely accurate. You also might get the e-book of Stochastic Partial Differential Equations: An
Introduction (Universitext) from the publisher to make you much more enjoy free time.

Amy Sims:

Do you really one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store?
Make an effort to pick one book that you never know the inside because don't ascertain book by its protect
may doesn't work the following is difficult job because you are frightened that the inside maybe not because
fantastic as in the outside appearance likes. Maybe you answer is usually Stochastic Partial Differential
Equations: An Introduction (Universitext) why because the excellent cover that make you consider regarding
the content will not disappoint you. The inside or content is usually fantastic as the outside as well as cover.
Your reading 6th sense will directly guide you to pick up this book.

Elmira McGraw:

You can spend your free time to read this book this reserve. This Stochastic Partial Differential Equations:
An Introduction (Universitext) is simple to bring you can read it in the park your car, in the beach, train and
also soon. If you did not include much space to bring the particular printed book, you can buy the particular
e-book. It is make you simpler to read it. You can save the book in your smart phone. Therefore there are a
lot of benefits that you will get when you buy this book.

Marcia Ogburn:

That reserve can make you to feel relax. This kind of book Stochastic Partial Differential Equations: An
Introduction (Universitext) was bright colored and of course has pictures on there. As we know that book
Stochastic Partial Differential Equations: An Introduction (Universitext) has many kinds or genre. Start from
kids until young adults. For example Naruto or Investigation company Conan you can read and think that
you are the character on there. Therefore , not at all of book are generally make you bored, any it can make
you feel happy, fun and chill out. Try to choose the best book for you and try to like reading this.
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