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Poisson approximation for the level sets of parabolic
Anderson model
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We consider the number of spatial points of the solution to
parabolic Anderson model that exceeds a certain level.

Assuming a distance condition on these spatial points, we

formulate a Poisson limit theorem, using Poincare inequality and
the asymptotic behavior of tail probability of the solution to
parabolic Anderson model. The approach also applies to Poisson
approximation for some other Gaussian functionals. This 1s
based on ongoing collaboration with Davar Khoshnevisan.
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