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Learning objectives

Making students familiar with fundaments of stochastic analysis and generalized stochastic processes.

Learning outcomes

Acquiring full knowledge in the theory of classical and generalized stochastic processes and their
relationship with the theory of deterministic generalized functions.

Syllabus

Spaces of generalized functions. Positive measures. Fundaments of stochastic analysis: conditional
expectation, Brownian motion, white noise, stochastic integration, martingales. Gaussian processes,
Poisson processes and Levy processes. Some classes of generalized stochastic processes: Gelfand-
Vilenkin processes, Colombeau processes etc.
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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




