MATH180C: Introduction to
Stochastic Processes Il

Today: Brownian motion

Next:

Week 10: C APES
homework 8 (due Friday, June 3)

HWY7 regrades are active on Gradescope until June 4, 11 PM

homework 9 and solutions are available on the course website
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Brownion br(c\qe_
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Example

Fluctuations of -the price of a cerloin share is modeled by
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