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This course introduces the basics of stochastic analysis in discrete
and continuous time and the basic tools in probability theory to help
better understanding the theory behind the stochastic calculus.
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berg.
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ous-Time Models. Springer-Verlag, Berlin-Heidelberg.
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Rudi Zagst (2002): /Interest-Rate Management. Springer-Verlag, Ber-
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Exam, 4 CP

Location/ Lecture/Exercises: see TUMonline



