KA BE 1028 2R %28

HAERF A

REAK AR o | B
2 2] 4 = 3 g
e A .
HKE* | CHYAN
STOCHASTIC CALCULUS CHUAN-JEN
, g iEFzA 7 2
B SN x;_l_ g HFY 3L
TSMAB3A F
o (o) & oT O O
- & %fr;"g\‘fégz °
S A#KRTAAEX
= b RIRTR M o
DN IE N R A
R A R
N ?7‘»9 5\"5‘3? °
g Cor ) F s W 4
A. RAEE A A ek o
B. T2 i3 8 chih # s o
C.EFRMBpERIEL L4 o
D. iz > B33 g A ArEs o
E.EF A% 2rad et B faidded 2 My b end £
F. B TR RS A7 nmm@ o
G. 2 EFF B 5 g 4 o
ENBEHFRAX, LB ETZBRRE EZAAES, EEMKS XL E
AT AR S B,
Az 4

This course provides an introduction to stochastic integration theory for
Brownian motion and martingales, Ito's formula and the related topics.
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performing stochastic
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Brownian motion and
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