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Introduction


Motivation

When writing a paper, it is not an easy task to keep the bibliography part
correct and updated. This process is also very time-consuming. Through this
repo, we provide a uniform access to the latest bibliography entries related to
the research area of the author: Stochastic Partial Differential Equations
(SPDEs) and related fields.



Sources

Here is a reference bank. The biblatex entries were mostly obtained from


MathSciNet [https://mathscinet.ams.org/mathscinet] : https://mathscinet.ams.org/
for the published mathematics papers and from the arXiv for
the preprint. Some physics papers are obtained from


APS Journals [https://journals.aps.org/search/] : https://journals.aps.org/
For papers that do not originate from the aforementioned sources, we
endeavor to retrieve the bibliography entry directly from the official journal
website to ensure maximum accuracy of the records. We also include many preprint
from the arXiv.



Status and Statistics

The current statistics of the bibliography bank is shown in the following
figure:

[image: Statistics of the SPDEs-Bib]


Naming convention

The naming convention consists of three makeup cases:


	Single authored paper, such as:


	Einstein, Albert. Random PDE for special relativities. Annals of
Probability, Volume, Number, 2023.




The cite key is einstein:23:random. The first part einstein is the
last name of the first author. The second part 23 is the last two digits
of the publication year. The third part random is the first word of the
title. To cite this reference, use

\cite{einstein:23:random}







	Paper with two authors, such as:


	Einstein, Albert and Grothendieck, Alexandre. A stochastic PDE model for
general relativities. Electronic Journal of Probability, Volume, Number,
2024.




The cite key is einstein.grothendieck:24:stochastic. The first part
einstein.grothendieck is the last names of the first two authors. The
second part 24 is the last two digits of the publication year. The third
part stochastic is the first word of the title.

\cite{einstein.grothendieck:24:stochastic}







	Paper with more than two authors, such as:


	Einstein, Albert and Grothendieck, Alexandre and Newton, Isaac. A private
communication on interemittency. Transactions of AMS, Volume, Number,
2025.




The cite key is einstein.grothendieck.ea:25:private. The first part
einstein.grothendieck.ea is the last names of the first three authors and
ea stands for et al.. The second part 25 is the last two digits
of the publication year. The third part private is the first word of the
title. To cite this reference, use the following code:

\cite{einstein.grothendieck.ea:25:private}









Here is a demonstration how to use it in neovim: Asciinema Demo [https://asciinema.org/a/596819].



Download

Download all the biblatex entries from the following link:


All.bib [https://raw.githubusercontent.com/chenle02/SPDEs-Bib/main/All.bib] : https://raw.githubusercontent.com/chenle02/SPDEs-Bib/main/All.bib


How to contribute

We strive for accuracy and comprehensiveness in this bibliography bank. If you
encounter any errors, typos, or issues, or if you would like to suggest
additional entries, we warmly welcome your input. Your contributions are
invaluable to the enhancement of this resource. Please feel free to open an
issue in the repository or reach out directly via email
(chenle02@gmail.com <mailto:chenle02@gmail.com>) for any such matters. We aim to address all feedback
promptly.



Cite this work?

We hope that the resources compiled in this bibliography bank have been
supportive in your research endeavors. We are sincerely grateful for any form of
acknowledgment you might extend. Should you wish to mention this work, a
statement such as the one below could be included in your acknowledgments
section or as a footnote:


The author(s) would like to recognize the contribution of the GitHub
repository chenle02/SPDEs-Bib curated by Le Chen, which has supported this
research.




Or, if you prefer to directly cite this repository, please feel free
to use the following BibTeX entry:

@misc{chen:23:spdes-bib,
  author        = {Le Chen},
  title         = {{SPDEs-Bib}: A Comprehensive Bibliography of Stochastic Partial Differential Equations and Related Topics},
  month         = {nov},
  year          = {2023},
  publisher     = {GitHub, Zenodo, \& Read the Docs},
  journal       = {GitHub repository},
  doi           = {10.5281/zenodo.10143431},
  url           = {https://spdes-bib.readthedocs.io}
}









            

          

      

      

    

  

    
      
          
            
  
Contact and Misc


Author

Name: Le Chen (陈乐)

Affiliation: Department of Mathematics and Statistics, Auburn University, Auburn, Alabama, USA



Contact Information

Email: le.chen@auburn.edu

Alternate Email: chenle02@gmail.com

Homepage: Le Chen @ Auburn [http://webhome.auburn.edu/~lzc0090/]

GitHub: Chenle02 @ GitHub [https://github.com/chenle02]



Project related links


	Bib Bank hosted on Read the Docs: https://spdes-bib.readthedocs.io


	Source codes at GitHub Page: https://github.com/chenle02/SPDEs-Bib


	Source codes cross hosted at Zenodo: https://zenodo.org/records/10143432
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  Here is a list of all entries in the SPDEs-Bib database:


References listed by cite keys


A


	Aaronson [Aar97] : aaronson:97:introduction


	Abdesselam [Abd07] : abdesselam:07:complete


	Ablowitz and Fokas [AF03a] : ablowitz.fokas:03:complex


	Abraham and Le Gall [ALG94] : abraham.le-gall:94:sur


	Abramowitz and Stegun [AS64] : abramowitz.stegun:64:handbook


	Abramowitz [Abr65] : abramowitz:65:handbook


	Abu-Shammala and Torchinsky [AST07] : abu-shammala.torchinsky:07:hardy-lorentz


	de Acosta and Chen [dAC98] : acosta.chen:98:moderate


	Adams and Fournier [AF03b] : adams.fournier:03:sobolev


	Adams and Hedberg [AH96] : adams.hedberg:96:function


	Adams [Ada75] : adams:75:sobolev


	Adler et al. [ATWW07] : adler.taylor.ea:07:applications


	Adler and Taylor [AT07] : adler.taylor:07:random


	Adler [Adl11] : adler:11:spectral


	Adler [Adl77] : adler:77:hausdorff


	Adler [Adl90] : adler:90:introduction


	Adolfsson and Jerison [AJ94] : adolfsson.jerison:94:lp-integrability


	Adolfsson [Ado92] : adolfsson:92:l2-integrability


	Adolfsson [Ado93] : adolfsson:93:lp-integrability


	Afraimovich et al. [ACS96] : afraimovich.chow.ea:96:hyperbolic


	Agarwal and Lakshmikantham [AL93] : agarwal.lakshmikantham:93:uniqueness


	Aggarwal et al. [ACG23] : aggarwal.corwin.ea:23:asep


	Agmon et al. [ADN59] : agmon.douglis.ea:59:estimates


	Agmon [Agm65] : agmon:65:lectures


	Agram et al. [AHOksendal22] : agram.hu.ea:22:mean-field


	Agrawal et al. [AHS20] : agrawal.hu.ea:20:general


	Agrawal [Agr02] : agrawal:02:solution


	Aguirre and Escobedo [AE87] : aguirre.escobedo:86:cauchy


	Ahlfors [Ahl78] : ahlfors:78:complex


	Ahmed et al. [AFZ97] : ahmed.fuhrman.ea:97:on


	Ahmed and Zabczyk [AZ96a] : ahmed.zabczyk:96:partially


	Ahn et al. [AKL19] : ahn.kang.ea:19:eventual


	Aida et al. [AOT+05] : aida.osaki.ea:05:chemotaxis


	Aida et al. [ATE+06] : aida.tsujikawa.ea:06:lower


	Aïdékon et al. [AidekonBBS13] : aidekon.berestycki.ea:13:branching


	Aïdékon and Shi [AidekonS10] : aidekon.shi:10:weak


	Aidekon and Shi [AS14] : aidekon.shi:14:seneta-heyde


	Aïdékon [Aidekon13] : aidekon:13:convergence


	Airault et al. [ARZ00] : airault.ren.ea:00:smoothness


	Aizenman and Contucci [AC98] : aizenman.contucci:98:on


	Aizenman et al. [ACFrohlich+20] : aizenman.corwin.ea:20:introduction


	Aizenman and Molchanov [AM93] : aizenman.molchanov:93:localization


	Aizenman and Warzel [AW06] : aizenman.warzel:06:canopy


	Aizenman and Warzel [AW15] : aizenman.warzel:15:random


	Aizenman [Aiz82] : aizenman:82:geometric


	Akemann et al. [ABDF11a] : akemann.baik.ea:11:introduction


	Akemann et al. [ABDF11b] : akemann.baik.ea:11:oxford


	Akhmouch and Benzakour Amine [ABA16] : akhmouch.benzakour-amine:16:semi-implicit


	Aki and Richards [AR09] : aki.richards:09:quantitative


	Akilandeeswari and Tyagi [AT21a] : akilandeeswari.tyagi:21:nonnegative


	Alabert et al. [AFN95] : alabert.ferrante.ea:95:markov


	Alabert and Nualart [AN92] : alabert.nualart:92:some


	Alabert and Nualart [AN97] : alabert.nualart:97:second-order


	Alberts et al. [AKQ14a] : alberts.khanin.ea:14:continuum


	Alberts et al. [AKQ14b] : alberts.khanin.ea:14:intermediate


	Albeverio et al. [ABrzezniakDpolhka95] : albeverio.brzezniak.ea:95:fundamental


	Albeverio et al. [AGHoeKH05] : albeverio.gesztesy.ea:05:solvable


	Albeverio et al. [AHR01] : albeverio.haba.ea:01:two-space


	Albeverio et al. [AHZ97] : albeverio.hu.ea:97:remark


	Albeverio et al. [AHRocknerZ99] : albeverio.hu.ea:99:stochastic


	Albeverio et al. [AMS94] : albeverio.molchanov.ea:94:stratified


	Albeverio and Röckner [ARockner91] : albeverio.rockner:91:stochastic


	Albeverio and Zhou [AZ96b] : albeverio.zhou:96:martingale


	Alcaraz et al. [ADHR94] : alcaraz.droz.ea:94:reaction-diffusion


	Aleksandrov et al. [ABG+95] : aleksandrov.bourgain.ea:95:uniqueness


	Alikakos [Ali79] : alikakos:79:lp


	Alinhac [Ali99] : alinhac:99:blowup


	Alkhayuon et al. [ATW21] : alkhayuon.tyson.ea:21:phase


	Allaire [All92] : allaire:92:homogenization


	Allegretto et al. [AXY97] : allegretto.xie.ea:97:properties


	Allez et al. [ARV13] : allez.rhodes.ea:13:lognormal


	Allman et al. [ABH11] : allman.betz.ea:11:chain


	Allouba and Nane [AN13] : allouba.nane:13:interacting


	Allouba and Xiao [AX17] : allouba.xiao:17:l-kuramoto-sivashinsky


	Allouba and Zheng [AZ01] : allouba.zheng:01:brownian-time


	Allouba [All13a] : allouba:13:brownian-time


	Allouba [All13b] : allouba:13:time-fractional


	Allouba [All98] : allouba:98:different


	Alon and Bourgain [AB14] : alon.bourgain:14:additive


	Alòs et al. [AlosLeonN01] : alos.leon.ea:01:stochastic


	Alòs et al. [AlosLeonN99] : alos.leon.ea:99:stochastic


	Alòs et al. [AlosMN00] : alos.mazet.ea:00:stochastic


	Alòs et al. [AlosMN01] : alos.mazet.ea:01:stochastic


	Alòs et al. [AlosNV00] : alos.nualart.ea:00:stochastic


	Alòs and Nualart [AlosN03] : alos.nualart:03:stochastic


	Alòs and Nualart [AlosN97b] : alos.nualart:97:anticipating


	Alòs and Nualart [AlosN97a] : alos.nualart:97:maximal


	Alòs and Nualart [AlosN98] : alos.nualart:98:extension


	Alt and Lauffenburger [AL87] : alt.lauffenburger:87:transient


	Alt [Alt80] : alt:80:biased


	Altman and Zeitouni [AZ94] : altman.zeitouni:94:rate


	Alvarez-Gaumé et al. [AGaumeBarbonCrnkovic93] : alvarez-gaume.barbon.ea:93:proposal


	Amadori [Ama95a] : amadori:95:unstable


	Amann [Ama95b] : amann:95:linear


	Ambjø rn et al. [AmbjorDJonsson94] : ambj-rn.durhuus.ea:94:solvable


	Ambrosio et al. [ABBF14] : ambrosio.bourgain.ea:14:perimeter


	Ambrosio et al. [ABBF16] : ambrosio.bourgain.ea:16:bmo-type


	Amir et al. [ACQ11] : amir.corwin.ea:11:probability


	Amorino and Nualart [AN22] : amorino.nualart:22:optimal


	Ancona [Anc97] : ancona:97:first


	Anderson et al. [AGZ10] : anderson.guionnet.ea:10:introduction


	Anderson and Morse [AM74] : anderson.morse:74:some


	Anderson et al. [ASeppalainenValko18] : anderson.seppalainen.ea:18:introduction


	Anderson and Zeitouni [AZ06] : anderson.zeitouni:06:clt


	Anderson and Zeitouni [AZ08b] : anderson.zeitouni:08:clt


	Anderson and Zeitouni [AZ08a] : anderson.zeitouni:08:law


	Anderson [And11] : anderson:11:spectral


	Anderson [And55] : anderson:55:integral


	Anderson [And58] : anderson:58:absence


	Anderson [And82] : anderson:82:reverse-time


	Andreianov et al. [ABS11] : andreianov.bendahmane.ea:11:finite


	Andreoletti and Diel [AD11] : andreoletti.diel:11:limit


	Andreoli et al. [ACDPP12] : andreoli.caravenna.ea:12:scaling


	Andreucci et al. [AHVelazquez97] : andreucci.herrero.ea:97:liouville


	Andrews [And10] : andrews:10:q-hypergeometric


	Angenent and Aronson [AA95] : angenent.aronson:95:focusing


	Angenent and Fila [AF96] : angenent.fila:96:interior


	Angenent et al. [ATYZ06] : angenent.tannenbaum.ea:06:curve


	Angenent and Velázquez [AVelazquez95] : angenent.velazquez:95:asymptotic


	Angenent and Velázquez [AVelazquez97] : angenent.velazquez:97:degenerate


	Antoine [Ant22] : antoine:22:weyl


	Anton et al. [ACQS20] : anton.cohen.ea:20:fully


	Apostol [Apo10a] : apostol:10:functions


	Apostol [Apo10b] : apostol:10:zeta


	Apostol [Apo76] : apostol:76:introduction


	Applebaum [App04] : applebaum:04:levy


	Apte et al. [AHSV07] : apte.hairer.ea:07:sampling


	Arató [Arato75] : arato:75:work


	Arendt et al. [ABHN01] : arendt.batty.ea:01:vector-valued


	Arguin and Aizenman [AA09] : arguin.aizenman:09:on


	Arguin et al. [ABK11] : arguin.bovier.ea:11:genealogy


	Arguin et al. [ABK12] : arguin.bovier.ea:12:poissonian


	Arguin et al. [ABK13] : arguin.bovier.ea:13:extremal


	Arguin and Chatterjee [AC13] : arguin.chatterjee:13:random


	Arguin and Zindy [AZ14] : arguin.zindy:14:poisson-dirichlet


	Argyros et al. [ABZ84] : argyros.bourgain.ea:84:result


	Arias-Castro et al. [ACCandesHZ08] : arias-castro.candes.ea:08:searching


	Armstrong et al. [ASZ14] : armstrong.serfaty.ea:14:remarks


	Armstrong and Zeitouni [AZ16] : armstrong.zeitouni:16:local


	Arnold [Arn98] : arnold:98:random


	Aronson et al. [ACK83] : aronson.caffarelli.ea:83:how


	Aronson et al. [ACVazquez85] : aronson.caffarelli.ea:85:interfaces


	Aronson et al. [AGVazquez98] : aronson.gil.ea:98:limit


	Aronson and Weinberger [AW78] : aronson.weinberger:78:multidimensional


	Arous et al. [ASZ20] : arous.subag.ea:20:geometry


	Arous et al. [ATZ03] : arous.tannenbaum.ea:03:stochastic


	Arriojas et al. [AHMP07] : arriojas.hu.ea:07:delayed


	Arumugam et al. [AEEK20] : arumugam.erhardt.ea:20:existence


	Arumugam and Tyagi [AT21b] : arumugam.tyagi:21:keller-segel


	Askey and Roy [AR10] : askey.roy:10:gamma


	Asmar et al. [ABB94] : asmar.berkson.ea:94:restrictions


	Asmussen and Glynn [AG07] : asmussen.glynn:07:stochastic


	Asogwa et al. [AFMN20] : asogwa.foondun.ea:20:critical


	Asogwa et al. [AMN20] : asogwa.mijena.ea:20:blow-up


	Asogwa and Nane [AN17] : asogwa.nane:17:intermittency


	Assing and Bichard [AB13] : assing.bichard:13:on


	Assing et al. [AFP21] : assing.flandoli.ea:21:stochastic


	Assing and Herman [AH21] : assing.herman:21:extension


	Assing and Hilbert [AH18] : assing.hilbert:18:on


	Assing et al. [AJO14] : assing.jacka.ea:14:monotonicity


	Assing and Manthey [AM03] : assing.manthey:03:invariant


	Assing and Manthey [AM95] : assing.manthey:95:behavior


	Assing and Schmidt [AS98] : assing.schmidt:98:continuous


	Assing and Senf [AS91] : assing.senf:91:on


	Assing [Ass01] : assing:01:infinite-dimensional


	Assing [Ass02] : assing:02:pregenerator


	Assing [Ass07] : assing:07:limit


	Assing [Ass13] : assing:13:rigorous


	Assing [Ass93] : assing:93:on


	Assing [Ass99] : assing:99:comparison


	Atangana and Alkahtani [AA15] : atangana.alkahtani:15:analysis


	Atar et al. [AVZ99] : atar.viens.ea:99:robustness


	Atar and Zeitouni [AZ97a] : atar.zeitouni:97:exponential


	Atar and Zeitouni [AZ97b] : atar.zeitouni:97:lyapunov


	Atar and Zeitouni [AZ98] : atar.zeitouni:98:note


	Athreya et al. [ABM20] : athreya.butkovsky.ea:20:strong


	Athreya et al. [AJM21] : athreya.joseph.ea:21:small


	Atlagh and Weber [AW00] : atlagh.weber:00:theoreme


	Auffinger et al. [ADH17] : auffinger.damron.ea:17:50


	Augeri et al. [ABZ23] : augeri.butez.ea:23:clt


	Auizengendler and Rožanskiui [AuizengendlerRovzanskiui76] : auizengendler.rozanskiui:76:application


	Aurzada et al. [AMZ21] : aurzada.mukherjee.ea:21:persistence


	Auslander [Aus66] : auslander:66:genus


	Ayache et al. [ARX07a] : ayache.roueff.ea:07:joint


	Ayache et al. [ARX07b] : ayache.roueff.ea:07:local


	Ayache et al. [ARX09] : ayache.roueff.ea:09:linear


	Ayache et al. [ASX11] : ayache.shieh.ea:11:multiparameter


	Ayache et al. [ASX20] : ayache.shieh.ea:20:wavelet


	Ayache et al. [AWX08] : ayache.wu.ea:08:joint


	Ayache and Xiao [AX05] : ayache.xiao:05:asymptotic


	Ayache and Xiao [AX16] : ayache.xiao:16:harmonizable


	Azencott [Aze80] : azencott:80:grandes


	Azevedo et al. [ACH19] : azevedo.cuevas.ea:19:existence


	Azmoodeh and Nourdin [AN19] : azmoodeh.nourdin:19:almost






B


	Bach [Bac61] : bach:60:on


	Bachmann et al. [BCDZ87] : bachmann.cooper.ea:87:relaxation


	Bachmann et al. [BCDZ88] : bachmann.cooper.ea:88:correction


	Bacry and Muzy [BM03] : bacry.muzy:03:log-infinitely


	Bačurskaja [Bavcurskaja76] : bacurskaja:76:letter


	Baeumer et al. [BMN09a] : baeumer.meerschaert.ea:09:brownian


	Baeumer et al. [BMN09b] : baeumer.meerschaert.ea:09:space-time


	Baeumer and Meerschaert [BM01] : baeumer.meerschaert:01:stochastic


	Bahouri et al. [BCD11a] : bahouri.chemin.ea:11:fourier


	Baik et al. [BBCS18a] : baik.barraquand.ea:18:facilitated


	Baik et al. [BBCS18b] : baik.barraquand.ea:18:pfaffian


	Baik et al. [BDJ99] : baik.deift.ea:99:on


	Bain and Crisan [BC09a] : bain.crisan:09:fundamentals


	Baiod et al. [BKR+88] : baiod.kessler.ea:88:dynamical


	Bakhtin and Mueller [BM10] : bakhtin.mueller:10:solutions


	Bakry et al. [BCHR17] : bakry.cohen.ea:17:preface


	Bal et al. [BGGJ12] : bal.garnier.ea:12:corrector


	Bal et al. [BGP18] : bal.gu.ea:18:radiative


	Bal and Gu [BG15] : bal.gu:15:limiting


	Bal [Bal10] : bal:10:homogenization


	Bal [Bal11a] : bal:11:convergence


	Balan et al. [BCC22] : balan.chen.ea:22:exact


	Balan et al. [BCM22] : balan.chen.ea:22:parabolic


	Balan and Chen [BC18a] : balan.chen:18:parabolic


	Balan and Conus [BC14a] : balan.conus:14:note


	Balan and Conus [BC16a] : balan.conus:16:intermittency


	Balan et al. [BDSK10] : balan.dumitrescu.ea:10:asymptotically


	Balan and Ivanoff [BI02] : balan.ivanoff:02:markov


	Balan et al. [BJL16] : balan.jakubowski.ea:16:functional


	Balan and Jankovic [BJ19] : balan.jankovic:19:asymptotic


	Balan et al. [BJQS15] : balan.jolis.ea:15:spdes


	Balan et al. [BJQS16] : balan.jolis.ea:16:spdes


	Balan et al. [BJQS17] : balan.jolis.ea:17:intermittency


	Balan and Kim [BK08] : balan.kim:08:stochastic


	Balan and Kulik [BK09] : balan.kulik:09:weak


	Balan and Louhichi [BL09] : balan.louhichi:09:convergence


	Balan and Louhichi [BL10] : balan.louhichi:10:explicit


	Balan and Louhichi [BL11a] : balan.louhichi:11:cluster-limit


	Balan and Ndongo [BN16] : balan.ndongo:16:intermittency


	Balan and Ndongo [BN17a] : balan.ndongo:17:malliavin


	Balan et al. [BNQSZ22] : balan.nualart.ea:22:hyperbolic


	Balan et al. [BQSS19a] : balan.quer-sardanyons.ea:19:existence


	Balan et al. [BQSS19b] : balan.quer-sardanyons.ea:19:holder


	Balan and Saidani [BS20a] : balan.saidani:20:stable


	Balan and Saidani [BS20b] : balan.saidani:20:weak


	Balan and Schiopu-Kratina [BSK05] : balan.schiopu-kratina:05:asymptotic


	Balan and Song [BS17a] : balan.song:17:hyperbolic


	Balan and Song [BS19] : balan.song:19:second


	Balan and Stoica [BS07] : balan.stoica:07:note


	Balan and Tudor [BT08] : balan.tudor:08:stochastic


	Balan and Tudor [BT09] : balan.tudor:09:erratum


	Balan and Tudor [BT10a] : balan.tudor:10:stochastic


	Balan and Tudor [BT10b] : balan.tudor:10:stochastic*1


	Balan and Yuan [BY22] : balan.yuan:22:spatial


	Balan and Zamfirescu [BZ06a] : balan.zamfirescu:06:strong


	Balan [Bal01b] : balan:01:set-markov


	Balan [Bal01a] : balan:01:strong


	Balan [Bal02] : balan:02:set-indexed


	Balan [Bal04] : balan:04:q-markov


	Balan [Bal05] : balan:05:strong
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