
 

 
FACHBEREICH 10 
MATHEMATIK UND INFORMATIK 
Prof. Dr. Arthur Bartels 
Dekan 

 

 

 
 

01.12.2023 

 
    

E i n l a d u n g 
 
 

zu der am Mittwoch, den 6. Dezember 2023,  
um 11:15 Uhr im Hörsaal M4 stattfindenden 

 
 

A n t r i t t s v o r l e s u n g 
 

von Herrn Prof. Dr. Hendrik Weber 
 
 

über das Thema 
 

„Noise, differential equations and quantum fields“ 
 
Kurzfassung:  
Stochastic Analysis is concerned with solving differential equations in the presence of highly 
irregular random noise terms.  The field has evolved from the foundational works by Itô in the 
1940s and its method are used today in numerous modelling contexts. In the first half of this talk 
I will present my personal take on some of this history and some of the key ideas used.  
In the second half, I will discuss exciting developments of the last 10 years that show how meth-
ods developed for stochastic differential equations allow to give a new perspective on the classi-
cal problem to rigorously construct Quantum Fields.  
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