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Abstract

We recall the basic elements of the stochastic integration with respect to fractional Brownian motion

and we survey recent results and methods (such as Malliavin calculus, pathwise integration, Fourier

analysis) to solve stochastic heat equations with fractional noise in time and spatially correlated

covariance.

Refreshments will be served in the Math Library Lounge, 4:00 P.M.


