2021

Applied Stochastic Processes

Poisson Brown



)

2



)

2

3

4



@

2



)

2



Markov Chain

)

2

C-K



)

2

3

ITO

ITO

16




5

6

7

8

9

10

11 Markov
12 Markov
13 Markov
14 Ito

15 Ito

16




, 2002.

[M].

Black-Sholes-Merton

[M].

[M].

, 1997.

[M]. , 2000.



