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Università  degli  Studi  di  Torino

Dipartimento di Statistica e Matematica Applicata 

alle Scienze Umane  «Diego de Castro»

 Piazza Arbarello, 8        I – 10122 TORINO (TO)


Nei locali  del Dipartimento il 

Prof. Yakov Nikitin

(Università di San Pietroburgo)

terrà un ciclo di 20 lezioni sui 

Processi Stocastici

PROGRAMMA 

1. What is the stochastic process? Examples of random sequences and processes. 

2. Conditional probabilities and expectations. 

3. Wiener and Poisson processes. 

4. Poisson random measure and telegraph processes. 

5. Classification of random processes. 

6. Gaussian processes. 

7. Stochastically continuous and separable processes. 

8. Kolmogorov's condition for continuity of realisations. 

9. Random series for the Wiener process. 

10. Properties of realisations for the Wiener process. 

11. Strong Markov property. 

12. Martingales: basic definitions and inequalities. 

13. Martingales: theorems on convergence with applications. 

14. Stochastic integrals. 

15. Ito's formula. 

16. Solutions of stochastic differential equations. 

17. Markov transition functions. 

18. Diffusion processes: backward and forward equations.

da lunedì 23 ottobre  a  venerdì 27 ottobre ,  2000 

(ore:    10-12 ;     14-16)

Piazza Arbarello, 8 - TORINO

Coordinatore : prof. R. Corradetti

N°  20 partecipanti
 

Inviare richiesta di partecipazione a  <durio@econ.unito.it>

Tel.:   (039)  011 670 6251
Fax :   (039)  011 670 6239
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