A 1038 ERY 2F Y PIKTH 4

PRAL E A

REAK A

P (BB

STOCHASTIC CALCULUS

FE | CHYAN
CHUAN-JEN

[ SN

g i#g = A

TSMAB3A

9 )
Ch | Eu wsy
o

ES

%
7 A (

) R Y OP R

- g;_-_r_.r‘r' 1_@;15:

I

'

CAHEKTAAE S
S ERIE R

ANEE RS

1oy

~ BFR A .

=N ?,;pgg\‘.gﬂ'g o

%
’ A (

)P a

=

mnﬂ?fﬁw ?

"’ Ir'l?

#1703 sk A
—ﬁ‘fﬁﬂi%’i’@-ﬁ:uuﬂé °

TR T - 32 g e A s o
LR T ¥ e
SR 4 7 P o

fFEIF BT FF i 4 o

R 2 B b e E R -

SAL

INBEBRFRAX, LAMEAT I RRRERAANES, RN RN LR
B AT A 2 Rk T oo R4S T 3R,

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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1|17 A BE ) 2 AR 2 1.Understanding and c3 | cD
performing stochastic
integrals with respect to
Brownian motion and
martingales.

2|28 PEA RN TR TAMRE R 2.Calculations related to Ito's C4 CD
. formula and the applications,
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