NETS

National Center for Theoretical Sciences

2016 NCTS
Summer Course in Probability

7/25-8/5, 2016 10:00-15:30
8/9, 11,16, 2016 10:00-14:00

Venue: Rm 102, Astro-Math Bldg., NTU

Introduction to Stochastic Calculus and Applications

* Brownian Motion

- Stochastic Integration

- Stochastic Differential Equations
- Applications

Prerequisite:
Basic mathematical analysis and some experience with measure theory approach of probability theory will be

helpful. The book by David Williams will help you to develop some ideas about martingales and some of their
applications. (In the afternoon session, TA will run study seminar to work on part of the book by David William)
Lecturers: ZHA (PHARBEMEAARE) / FTIES (FRRXBHER)

TA: PREE (PRAREHBRETLTE)

Markov Chains and Mixing Times
» Classical Theory of Markov Chains

- Quantitative Analysis of Mixing Times

- Analysis of Convergent Behavior

« Classical Examples

Prerequisite:
Undergraduate Probability Theory

Course perspective:
After the lectures, we encourage students to go through the notes, which will be distributed during speeches,

and to join the informal discussion on related topics and open problemes.

Lecturer: RETF (RZBAZEER)
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