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Lectures for regularity and approximation
of stochastic partial differential equations
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Lecture 1: An introduction for stochastic
partial differential equations
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Lecture 2: Brownian motions and
Wiener processes
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Q-Wiener processes in infinite
dimensional spaces
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Well-posedness of stochastic
partial differential equations
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Galerkin approximation of
stochastic evolution equations
and strong convergence rate
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The course focuses on the regularity and
approximation of stochastic partial
differential equations. The definition and
representation of infinite Wiener processes
are introduced firstly. The well-posedness
of stochastic evolution equations driven by
Q-Wiener processes or cylindrical Wiener
process is proved based on the definition of
stochastic integral and Banach fixed point
theorem. The regularity and approximation
of stochastic partial differential equations
are given as well. The related monographs
and papers will be showed.
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