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COURSE DESCRIPTION

This workshop course presents the application of stochastic differential
equation (SDE) in fields like finance, optimization and etc. The students will be
able to thoroughly understand SDE and learn to simulate its sample paths.
This is a follow-up course to “Introduction to Stochastic Calculus (ISC)”, which
was offered in Term VII to IPM 2016 batch. Only those students who have
attended ISC are eligible to take this course.

COURSE OBJECTIVES

1) To learn stochastic differential equation and its application
2) To learn simulation of stochastic differential equation.
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