THERENREEREHERN

—. RAEELREELE

RAZ op L& AR R AL AT RALG 5
WAL L L AR Stochastic Analysis B 54 Fo 3
FFRF T RFEHRITFR TR F A O0%% M#% O&%
WAL R T A EX S CHEINO W Hhix
E R A F L # FIRIET O bk Oe¥x O

ERgA | @k
O RF{amt (G5F4) OFkFiamt (§5F4) M HFLg{amd (FELB4)
O35 OF 45 Ot RgiR M Sk 5if OF k4iMER D8 Eiknmy
A2 K )
Ot
(T %) [ | #ig O3t OFAsaOssr0F 84 OEfown D%k () Ddax O
=3 1\ 4&7

ERVIEN O%& M %%

. IRIERXE T

(BEBLAMHT) FLLARBEYHEN R, B AR T A0, BN BL, B
WEE). PHERSN . PHIEATUEIUSI . BENLA R

=\ IRIERXE T

This course is mainly taught in the classroom. It mainly includs preparatory knowledge,
discrete time martingales, continuous martingales and Brownian motion, Ito integral, Ito formula
and its application, stochastic differential equation, etc.
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