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Stochastic processes and
stochastic modeling

Xiaoming Song

Drexel University

Abstract:

Data from finance, traffic, telecommunications and hydrology exhibit long range dependence and
self-similarity. In modeling those phenomena, some stochastic processes may be needed to capture
these features. In this talk, | would like to introduce some basic continuous time stochastic processes
and give some models in telecommunications, stochastic control and/or mathematical finance.
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