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Abstract: Some boundary value problems can be solved using the methods of stochastic
analysis. Perhaps the most celebrated example is Shizuo Kakutani’s 1944 solution of the
Dirichlet problem for the Laplace operator using Brownian motion.

We will present some results that serve to solve semi-elliptic second order partial
differential equations using an Itô process that solves an associated stochastic differential
equation.
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