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COURSE DESCRIPTION
Course title Field of science Faculty Institute
Stochastic Processes Mathematics Faculty of Institute of Applied
(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

1. Statinary processes. Branching processes. Random walk. Markov chains.
2. Poisson process. Compaund Poisson process. Counting processes.

3. Martingale.

4. Continuous time processes. Markov processes. Brownian motion.

5. Regularity of stochastic processes.

6. Levy processes.
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