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Ito stokastik hesap. Stokastik diferansiyel denklemler. Kesikli zaman yaklagimina giris. Giiglii
yaklasimlar. Zayif yaklagimlar. Stokastik kararlilik analizi. Stokastik kismi diferansiyel
denklemler. Stokastik kismi diferansiyel denklemlerin sayisal analizi. Sigramali stokastik
diferansiyel denklemler. Matematiksel finansta uygulamalar.

Ito stochastic calculus. Stochastic differential equations. Introduction to discrete time
approximation. Strong approximations. Weak approximations. Stochastic stability. Stochastic
partial differential equations. Numerical analysis of stochastic partial differential equations.
Stochastic differential equations with jumps. Applications to mathematical finance.




