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COURSE DESCRIPTION
Course title Field of science Faculty Institute
Stochastic Analysis Mathematics Faculty of Institute of
(N 001) Mathematics and Mathematics
Informatics

Study method Number of credits | Study method Number of credits
Lectures 0 Consultations 1
Individual work 4 Seminars 0

Course summary

The main notions of probability theory.

Brownian motion.

Stochastic models with Brownian motion and white noise.
1t6°s formula.

Stochastic differential equations (SDEs).

Itd processes.

Stratonovich integral and equations.

Linear stochastic differential equations.

Solutions of SDEs as Markov diffusion processses.
10 Applications to physical sciences and finance.

11. Numerical solution of SDEs.

12. Elements of multidimesional stochastic analysis.
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