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Neplexopevo Mabnpatog

AvaoKOTINON XPHOW WV YWWOoeWV TiiBavotitwy. Asopueupévn Méan Twur). Martingales og ltakplto xpovo
(Filtrations, Martingales, Tuxepa Maiyvia, Xpovol TepuatiopoU, Oswpnua Optional Stopping). Avieotnteg
Martingale kot XUykAion (Avicotnteg Martingale tou Doob, Oswpnua 2UykAlong Martingale Doob,
Opotopopdn OAokAnpwotpodtnta kot L1 Y0ykAion twv Martingales). Kivnon Brown (Oplopog Kot Baotkég
b1otnteg, mpooauénoslc tng kivnong Brown, sample paths, maximal L2 avicotnta tou Doob yia thv
kivnon Brown). XToxaoTlkog Aoylopog tou Ito (To otoxaotikd oAlokAnpwpa tou lto, 1610tNTeG TOU
OTOXOOTLKOU OAOKANPWHOTOG, OTOXAOTIKEC SLadOPLKEG EELOWOELG).

MNpoamattoUpeva

Ocewpia MBavotAtwy (Létpa BavotnTag, Tuxaieg petaPAntég, aveaptnoia, péon TIUR, SECUEVHEVN
mBavotnta, VOUoL TwV PeYAAWY aplBwy). AoyLopog (Opla, OELPEG, N EVVOLA TNG GUVEXELAG, TIOPAYWYOC,
oAokAnpwua Tou Riemann). Baoikég Nvwaoelg tou oAokAnpwpatog Lebegue.

EmSiwkopeva Madnolakda AnoteAéopata

e Ol dolTNTEG UETA TNV EMITUXA TtapakoAolBnon kat gé€tacn autou Tou pabnuatog Ba esival
g€olkelwpévol Pe TNV évvola tng Martingale mou mailel onpavtikd pOAo O€ XpNUOTOOLKOVOULKES
KOLL OVOAOYLOTIKEG EDOPLOVEG.

e Emiong Oa éxouv pabel edbappoyeg tou Optional Stopping Theorem.

e Qa &xouv uabsL TNV évvola g Kivnong Brown kat Bo éxouv £€olkelwOel Ye TOV OTOXAOTLKO
AOYLOMO KOL TIG OTOXOOTIKEG SLadOpPLKEC EELOWOELG (e EPAPUOYES OTA XPNLATOOLKOVOULKA KOl O
aMa ebia).
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