
Calculus of Noise

23.05.02 

MIMIC

성균관대학교 수학과 김찬영



Calculus of Noise

Introduction
Motivation

Population Growth Model

?

Background

Probability Space

Random Variable

Brownian 

Motion

Stochastic Process

Filtrations

Martingales  

Brownian Motion

Stochastic 

Integrals

Applications



Introduction

?



Calculus of noise

Introduction?



Calculus of noise

Introduction?



Calculus of noise

Introduction?



Calculus of noise

Introduction?



Calculus of noise

Introduction?



Background



Ω “All outcomes”

A,B∈𝓐 “Events”

𝑷(A) “The probability” of A
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