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Abstract

In this talk | consider a stochastic partial differential equation (SPDE)
driven by space-time Lévy noise. The correlation functions of the solution
are represented by a sum over a certain class of graphs, called Parisi-Wu
graphs. In all these solutions the cumulants of the single site distribution of
the noise enter as multiplicative constants. By comparison to empirical
correlation function, due to M. Von. Laue (Noble Prize 1914), one
determines the law of the noise.

Some Applications to Mathematical Finance will be discussed as well in

the talk.

Tea and Coffee will be served




