

	Course Description from Bulletin:  This is an introductory, undergraduate course in
	stochastic processes. Its purpose is to introduce students to a range of stochastic
	processes which are used as modeling tools in diverse fields of applications, especially in
	risk management applications for finance and insurance. The course covers basic
	classes of stochastic  processes: Markov chains and martingales in discrete time,
	Brownian motion and Poisson process. It also presents some aspects of stochastic
	calculus. (3-0-3)
	Textbook(s): Basic Stochastic Processes, by Z. Brzezniak and T. Zastawniak, Springer, 2000.
	Other required material:   None

