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Cel przedmiotu
Mathematical foundations of stochastic processes and numerical methods for their modeling.
After the course, knowledge of both theory and its practical application at the level enabling independent scientific work is expected.

Wymagania wstępne
Knowledge of mathematical analysis, basics of physics, probability theory, programming skills.

Zakres tematyczny
1. Introduction to the Langevin equation and Brownian motion
2. Wiener processes
3. Stochastic integral calculus (Ito integral and Stratonovich integral)
4. Applications of Wiener processes (modeling of diffusion and chemical reactions)
5. alfa-stable processes and their applications

Metody kształcenia
Lecture with the use of multimedia.

Efekty uczenia się i metody weryfikacji osiągania efektów uczenia się
Opis efektu Symbole efektów Metody weryfikacji Forma zajęć
The students are able to use the method of stochastic processes to analyze 
random systems, physical and biological systems, exchange processes.
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Wykład

The students can make contact with specialists. SD_U01
SD_U02

egzamin - ustny, opisowy, 
testowy i inne

Wykład

Warunki zaliczenia
The exam is in a written form. The students receive a problem task, in which they must choose the right method of data analysis and must interpret the results obtained.
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