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Learning objectives 

 

Making students familiar with white noise spaces and chaos expansions in spaces of generalized stochastic 

functions. 

 

Learning outcomes  
 

Acquiring full knowledge in white noise theory, chaos expansion spaces and applications to solving 

stochastic differential equations. 

 

Syllabus 

 

Projective and inductive topology. Nuclear spaces. Hermite polynomials and Hermite functions. White 

noise space and Wiener-Ito chaos expansion. Hida spaces. Kondratiev spaces. Wick product. Ito and 

Skorokhod integral. Hermite transform and applications to solving stochastic differential equations. 
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Weekly teaching load Other: 

0 

Lectures: 

2 

Exercises

0 

Other forms of teaching: 

0 

Student research: 

6 

 

Teaching methodology 

 

Plenary lectures, problem sessions, independent presentations carried out by students. 

 

Grading method (maximal number of points 100) 

Pre-exam obligations points Final exam points 

Colloquia 50 Oral exam 50 
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