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In [1] we proved the structural stability of SPDEs with Lévy noise, when perturbing the (Lipschitz) drift- and noise

coefficients or when differentiating w.r.t initial data. This can in particular be applied [3] to analyze the structural

stability of the HJM- forward interest rate model with Lévy noise analyzed in [2] as well as its derivatives [3].
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[2] Filipović, D., Tappe, S. (2008): Existence of Lévy term structure models. Finance and Stochastics 12(1), 83–115.
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