
 

Intro to heat equation
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Laplaceeqn 32 2412 0 elliptic

Reading preliminary discourse in Fourier's book

Analytical TheoryofHeat 1878

Remark heat flow is irreversible
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some related equations to heateqn's
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The pricing of options and corporate liability
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Random walk of a particle along the real line



At each time step of size h the particlejumps

left or right by a distance of r with probatility Yz
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