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Abstract: Machine learning has rapidly evolved from static data-driven models to systems capable of 

learning complex dynamic behavior in real time. Differential equations serve as a fundamental 

mathematical tool for describing continuous change across various natural and engineered processes. 

This paper provides a systematic review of differential equation-based approaches that enhance both 

theoretical understanding and practical efficiency in machine learning. The study highlights the role of 

ordinary differential equations in neural network optimization and introduces the concept of neural 

ODEs for continuous-depth architectures. Applications of stochastic differential equations in uncertainty 

modeling, reinforcement learning, and generative AI are also explored. Additionally, the paper examines 

the use of partial differential equations in physics-informed learning and computer vision tasks. By 

synthesizing recent research contributions, this review emphasizes how differential equation integration 

strengthens generalization, improves stability, and supports dynamic decision-making within intelligent 

systems. Potential future advancements and research gaps are identified to promote further innovation in 

continuous machine learning frameworks. 
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I. INTRODUCTION 

In recent years, machine learning (ML) has transcended its roots in static, data-driven pattern recognition to embrace 

increasingly dynamic, continuous, and physics-aware modeling frameworks. Traditional neural networks and learning 

algorithms treat data as discrete samples, often ignoring inherent temporal dynamics or continuous system behaviors. 

However, many real-world processes — from fluid flow and heat diffusion to population dynamics and financial time 

series — are governed by underlying laws of change that are best described using differential equations (DEs). 

Integrating these mathematical tools into ML provides an avenue for bridging data-driven methods with rigorous 

continuous mathematics, enabling models that are better aligned with real-world phenomena [1]–[3]. 

At the heart of this integration is the notion of treating neural network evolution (in training or inference) as a 

continuous process, rather than a discrete sequence of layers. This insight gave rise to models such as Neural Ordinary 

Differential Equations (Neural ODEs), which reinterpret the transformation of hidden states as the solution of an 

ordinary differential equation over time. Such continuous-depth architectures bring several advantages: memory 

efficiency, adaptive computation (by varying the number of integration steps), and a naturally continuous representation 

of temporal data — making them especially suitable for tasks involving time-series, time-dependent signals, or 

dynamical systems [4]–[6]. 

Beyond deterministic ODEs, the stochastic nature of many real-world systems motivates the use of Stochastic 

Differential Equations (SDEs) to capture uncertainty, noise, and inherent randomness. Incorporating stochastic 

dynamics within ML architectures allows models to better reflect variability in data — whether due to measurement 

noise, environmental variability, or probabilistic transitions. As ML shifts from purely predictive tasks toward decision-

making under uncertainty (e.g., in reinforcement learning, generative modeling, or control), SDE-based formulations 
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become increasingly relevant. Indeed, recent work demonstrates how stochastic differential equation frameworks can 

augment learning algorithms for robustness and uncertainty quantification [7], [8]. 

Meanwhile, for domains where spatial dependencies or physical laws matter — such as fluid dynamics, heat transfer, 

structural mechanics, or material science — the use of Partial Differential Equations (PDEs) becomes essential. 

Integrating PDEs with deep learning has led to the emergence of frameworks like Physics-Informed Neural Networks 

(PINNs), which embed governing PDE constraints directly into loss functions. This hybrid “physics-informed learning” 

allows ML models to honor laws of conservation, boundary conditions, and known physics, while still learning from 

data enabling applications ranging from fluid flow simulation to biomedical modeling and geophysical forecasting [2], 

[9]–[11]. 

The convergence of DE-based modeling and ML also underscores a deeper shift in the philosophy of intelligent 

systems: from black-box data interpolators to interpretable, physically consistent, and generalizable models. By 

anchoring learning in DEs (whether ODEs, SDEs, or PDEs), researchers aim for improved stability, better 

generalization beyond training data, and more trustworthy predictions — especially in scientific, engineering, and time-

dependent domains. The recent growth in “scientific machine learning” and “physics-informed learning” reflects this 

trend, with numerous studies demonstrating the effectiveness of DE-augmented ML in real-world tasks [2], [5], [12]. 

Nevertheless, this integration is not without challenges. Embedding differential equations into neural architectures often 

introduces computational complexity (e.g., solving ODEs/SDEs or PDE residuals), training instability, difficulties in 

balancing data-fit versus physics constraints, and issues around generalization especially for complex, high-dimensional 

PDEs. Moreover, despite the growing literature, a systematic consolidation and critical review of methods, trade-offs, 

successes, and open problems remains limited. This gap motivates the present paper: to systematically review, 

categorize, and analyse existing approaches that combine differential equations with machine learning — assessing 

their strengths, limitations, and future potential. 

In this comprehensive review, we aim to: (1) present an overview of how different types of differential equations 

(ODEs, SDEs, PDEs) are used in ML; (2) discuss prominent architectures and frameworks such as Neural ODEs, 

PINNs, and their variants; (3) highlight key application domains — from time-series forecasting to physics-based 

modeling; (4) analyse the benefits and limitations observed in recent research; and (5) identify open challenges and 

prospective directions for future work. By doing so, we hope to provide a coherent and critical resource for researchers 

and practitioners interested in leveraging continuous mathematics within machine learning. 

 

PROBLEM STATEMENT 

Although machine learning has achieved remarkable progress in various domains, many existing models still rely on 

discrete approximations that struggle to capture real-time dynamics, physical consistency, and stochastic behavior 

present in real-world systems. There is a growing need for integrating differential equations into machine learning 

frameworks to enhance continuous modeling, improve prediction accuracy, and ensure better generalization in dynamic 

environments. 

 

OBJECTIVE 

 To study the role of differential equations in improving continuous-time modeling in machine learning. 

 To study Ordinary Differential Equation-based architectures for dynamic learning applications. 

 To study Stochastic Differential Equation approaches for uncertainty-aware machine learning. 

 To study the integration of Partial Differential Equations for physics-informed learning. 

 To study research gaps and emerging trends in differential equation-based machine learning models. 

 

II. LITERATURE SURVEY 

The integration of differential equations into machine learning (ML) has become a significant direction in scientific 

computation, enabling more accurate modeling of time-dependent and physics-based systems. Chen et al. introduced 

Neural Ordinary Differential Equations, which reformulate deep networks as continuous-time dynamical systems to 
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improve memory efficiency and modeling of hidden state evolution [1]. These models have been applied to ecological 

dynamics and other real-world systems where continuous behavior plays a crucial role [2]. Rackauckas and colleagues 

later advanced the concept through Universal Differential Equations, combining neural approximators with mechanistic 

differential equation models to capture unknown dynamic effects [3]. This approach aligns with the broader field of 

scientific machine learning, which emphasizes combining numerical solvers with learning systems for enhanced 

physical relevance and interpretability [4], [5]. 

Neural Differential Equation (NDE) architectures have since evolved to address practical constraints in time-series and 

dynamic learning tasks. Survey studies outline how latent ODE frameworks, neural SDEs, and continuous-depth 

networks contribute to solving irregular sampling challenges and improving generalization in sequence learning [6]. Li 

et al. introduced latent dynamical systems for reconstructing trajectories from sparse data, enabling higher-quality 

temporal predictions [6]. Stability and interpretability have also been investigated to ensure these models maintain 

reliable system behavior during training and deployment [7]. 

To address irregular time-series input more effectively, Neural Controlled Differential Equations (Neural CDEs) were 

developed as a continuous analogue of recurrent neural networks [7]. Their successors, Neural Rough Differential 

Equations, extend the capacity to model long and complex trajectories [8]. Learnable interpolation schemes have also 

emerged to improve input representation before differential equation evolution [9]. Meanwhile, continuous modeling 

has been extended beyond sequential data; graph Neural CDEs demonstrate that these techniques can scale to handle 

interactions in recommendation and collaborative filtering problems [10], [11]. 

Another major direction involves stochastic dynamics through Stochastic Differential Equations (SDEs). Neural SDEs 

capture both deterministic and random components of a system, enhancing uncertainty modeling and robustness [6], 

[12]. Bergna et al. introduced graph-based variants for uncertainty-aware learning on network structures [12], while 

Djeumou et al. demonstrated that SDE-based control systems can learn complex robotic behavior with minimal training 

data [13]. Variational Neural SDEs have also been proposed to detect structural changes in non-stationary signals [14], 

and ongoing work connects SDE theory with sequence modeling under unified generative paradigms [15]. 

Generative AI has witnessed a major transformation through diffusion-based architectures rooted in reverse-time SDEs 

[16]. Recent tutorials clarify the mathematical links between denoising, score-matching, and flow-based methods, 

bringing theoretical clarity to continuous-time generative modeling [17]. Fukushima connected these developments to 

physical stochastic processes, showing how diffusion models bridge statistical physics and learning systems [18]. New 

directions extend diffusion modeling to trajectory prediction and discrete stochastic processes without explicit SDE 

solvers [19], [20]. 

For spatially varying systems, Partial Differential Equations (PDEs) have driven the development of Physics-Informed 

Neural Networks (PINNs), enabling models to respect known governing laws while still learning from data [21]. 

Survey results show that PINNs support forward and inverse PDE problems across mechanics, geoscience, and bio-

engineering [22]–[24]. Ensemble and uncertainty-aware PINNs have been introduced to improve solution accuracy and 

physical consistency in complex engineering simulations [23]–[25]. These hybrid PDE-NN frameworks significantly 

reduce data requirements by integrating mathematical priors into the learning process. 

 

III. METHODOLOGY 

This paper adopts a systematic mathematical review approach to critically evaluate the role of differential equations in 

modern machine learning models. The methodology is structured to ensure a strong theoretical foundation, emphasizing 

mathematical significance over implementation specifics. The following stages form the core of the proposed 

methodology: 
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Fig.1 Flowchart 

A. Identification of Mathematical Foundations 

The first stage involves the exploration of core mathematical concepts underlying differential equations used in 

machine learning. This includes Ordinary Differential Equations (ODEs), Stochastic Differential Equations (SDEs), and 

Partial Differential Equations (PDEs). In this step, each class of differential equations is examined in terms of its 

fundamental structure, boundary and initial value formulations, stability characteristics, and behavior under continuous 

transformations. The aim is to map how these mathematical constructs enable dynamic learning mechanisms beyond 

conventional discrete-layer neural networks. 
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B. Mapping to Machine Learning Frameworks 

In the second phase, the review systematically investigates how mathematical properties of differential equations are 

integrated into machine learning architectures. ODEs are analyzed in the context of continuous-depth neural networks, 

where hidden states evolve continuously through differential operators. SDEs are studied for their ability to incorporate 

randomness, thereby supporting uncertainty-aware models such as generative diffusion systems. PDE-based learning is 

evaluated within physics-informed frameworks where governing physical laws serve as constraints in the learning 

process. This mapping demonstrates how continuous mathematics governs model dynamics, optimization pathways, 

and representation learning. 

C. Analytical Comparison of Differential Equation Models 

To ensure scientific rigor, the reviewed models are compared based on mathematical criteria such as existence and 

uniqueness of solutions, Lipschitz continuity, differentiability of neural components, solver convergence, and numerical 

stability. The influence of differential equation solvers — including Euler methods, Runge–Kutta schemes, and adjoint-

based optimization — is analyzed to assess computational feasibility and stability during training. This stage 

emphasizes the theoretical strengths and challenges differential equations bring into ML systems. 

D. Application-Based Mathematical Evaluation 

This stage examines practical learning problems where continuous mathematics is essential. ODE-based models are 

evaluated for dynamic prediction tasks including time-series and trajectory forecasting. SDE formulations are assessed 

for probabilistic reasoning in reinforcement learning and generative modeling. PDE-based learning is evaluated for 

physically grounded domains such as thermal diffusion, material behavior, and fluid dynamics. This establishes a strong 

connection between mathematical theory and relevant real-world phenomena. 

E. Research Gap Identification 

After mathematical and application assessment, existing limitations are analyzed. Key challenges include training 

complexity due to stiff differential systems, difficulties in representing high-dimensional PDE operators, and lack of 

universal stability guarantees for differential equation–based neural models. The review identifies open research areas 

where mathematical innovation is required to enhance efficiency, generalization, and robustness in continuous machine 

learning systems. 

F. Theoretical Synthesis and Future Insight 

The final step synthesizes mathematical insights from reviewed literature to propose future directions. This involves 

recommending refined solver techniques, advanced stability analysis, scalable hybrid deterministic–stochastic 

formulations, and improved mathematical grounding for physics-coupled neural architectures. This structured synthesis 

ensures that the conclusions of the paper contribute to ongoing advancements in mathematics-driven machine learning. 

 

IV. RESULT 

The results of this systematic review highlight that the integration of differential equations significantly enhances the 

mathematical foundation and performance of machine learning models in dynamic environments. Ordinary Differential 

Equations (ODEs) provide a continuous formulation of hidden state transitions, leading to more stable and memory-

efficient architectures compared to traditional deep networks. The adoption of ODE-based neural models demonstrates 

improved generalization for time-dependent problems due to smooth parameter evolution and adaptable computation. 

Stochastic Differential Equations (SDEs) further advance learning by modeling uncertainty, randomness, and 

probabilistic transitions inherent in real-world data. The review reveals that SDE-based neural frameworks outperform 

deterministic counterparts in applications demanding noise awareness, such as reinforcement learning and generative 

systems. Diffusion models — structured on reverse-time SDEs — achieve state-of-the-art performance in high-quality 

synthetic data generation. 

The results also indicate that Partial Differential Equations (PDEs) play a vital role in physics-informed neural networks 

(PINNs), allowing models to incorporate physical laws as intrinsic constraints. This leads to reduced training data 

requirements and improves the interpretability and reliability of predictions for scientific and engineering problems. 

PINNs demonstrate superior solution accuracy for fluid flow, material deformation, and heat transfer modeling when 

compared to purely data-driven learning methods. 
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Fig. 2 Comparative performance of ODE
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Differential equation-based machine learning is expected to advance further with:

 Improved numerical solvers for real

 Scalable PDE-based networks for complex multi

 Enhanced uncertainty modeling through advanced stochastic techniques.

 Hybrid deterministic–stochastic frameworks for scientific appl
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Through comparative evaluation, the study identifies that DE-based machine learning frameworks consistently enhance 

stability, representational continuity, and theoretical soundness. However, challenges such as increased computational 

complexity, solver sensitivity, and difficulty in handling stiff PDE systems remain. Overall, the review confirms that 

integrated learning approaches deliver stronger and more versatile performance, especially in 

dynamic and physical system modeling. 

 
Comparative performance of ODE-, SDE-, and PDE-based machine learning models.

IV. CONCLUSION 

This study reviewed the integration of differential equations into machine learning models, highlighting their 

time learning, uncertainty modeling, and physics-informed prediction. The findings indicate 

based, and PDE-based learning architectures offer improved stability, interpre

world system behavior compared to traditional discrete models. Despite computational challenges 

and solver complexity, differential equation-driven methods are emerging as a strong mathematical foundation for 

ystems. The review concludes that these hybrid approaches contribute to more robust, accurate, and 

scientifically consistent machine learning models. 

V. FUTURE SCOPE 

based machine learning is expected to advance further with: 

merical solvers for real-time learning of stiff systems. 

based networks for complex multi-physics simulations. 

Enhanced uncertainty modeling through advanced stochastic techniques. 

stochastic frameworks for scientific applications. 

Better theoretical guarantees for model stability and convergence. 
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