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Kurslitteratur

Allan Gut: An Intermediate Course in Probability.

Zdzislaw Brzezniak & Tomasz Zastawniak: Basic Stochastic Processes (BZ).

Föreläsning Dag Inneha◦ ll

1 Ma◦ 31 aug. Gut kap. I, II, BZ kap. 1

2 Ti 1 sept. Gut kap. I, II, BZ kap. 2

3 Fr 4 sept. Gut kap. I, II, BZ kap. 2

4 Ti 8 sept. Gut kap. III

5 Fr 11 sept. Gut kap. III, BZ kap. 3

6 Ma◦ 14 sept. Gut kap. V

7 Ti 15 sept. Gut kap. VI

8 Ti 22 sept. Gut kap. VI, BZ kap. 4

9 Fr 25 sept. BZ kap. 6

10 Ti 29 sept. BZ kap. 6

11 Ti 6 okt. BZ kap. 6

12 Ti 13 okt. Sammanfattning av kursen


