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Probability spaces, limit theorems, Markov chains, stochastic integrals and
stochastic ODEs, path integrals, Fokker—Planck equations, rare events, Monte
Carlo methods, multiscale problems
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R Mathematical Introduction to Physical Sciences
FEiHA: Shenou David Cai #HF¥ (EH Courant BFLT)
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WENZ:
Quick review of classical mechanics, equilibrium and nonequilibrium statistical
mechanics, quantum mechanics, solid and fluid mechanics
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TRfE= Applied Partial Differential Equations
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BREAR:
Examples of linear PDEs, Fourier methods, geometric methods, asymptotic methods,
dynamical system methods, energy estimates, nonlinear conservation laws,
Hamilton—Jacobi equations, Euler and Navier—Stokes equations, free boundary
problems.
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BRAEDY Methods of Computational Science

FHPA:  SHER #HIR  (GEEERECE
Weiging Ren 1 (EEEMRATIAZ);
Yang Xiang i+ (F#RHKE)

BREAR:

Electronic structures (Hartree—Fock, density functional theory,
tight-binding) ;

molecular dynamics (potentials, ensembles, time scale issues):
Monte Carlo methods and Brownian dynamics, Continuum mechanics
(finite elements, finite volume, projection method).
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